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Prepared by State StreetPage 2

Purchase Report by Report Date
Composite

to February 10, 2012View Date:January 31, 2012January 1, 2012

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
US DOLLAR

COMMON STOCK USD1.00206R102 30 Jan 2012 OPEN USD/DTC 0.01BMO CAPITAL MARKETSAT+T INC

100,000.000 NJEQ Local 29.064000 0.00 1,000.00 0.00 2,907,400.001.000000

Base 29.064000 0.00 1,000.00 0.00 2,907,400.00

30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 29.113200 0.00 1,000.00 0.00 2,912,320.001.000000

Base 29.113200 0.00 1,000.00 0.00 2,912,320.00

00206R102 Total

2,000.00 0.000.00200,000.000 Local 5,819,720.00

Base 0.00 2,000.00 0.00 5,819,720.00

COMMON STOCK004764106 18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLCACME PACKET INC

250,000.000 NJBA Local 28.070600 0.00 12,500.00 0.00 7,030,150.001.000000

Base 28.070600 0.00 12,500.00 0.00 7,030,150.00

COMMON STOCK00751Y106 03 Jan 2012 06 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSADVANCE AUTO PARTS INC

12,500.000 NJBA Local 70.546500 0.00 125.00 0.00 881,956.251.000000

Base 70.546500 0.00 125.00 0.00 881,956.25

COMMON STOCK USD1.011659109 23 Jan 2012 26 Jan 2012 USD/DTC 0.05GOLDMAN SACHS INTERNATIONALALASKA AIR GROUP INC

63,000.000 NJBA Local 73.528800 0.00 3,150.00 0.00 4,635,464.401.000000

Base 73.528800 0.00 3,150.00 0.00 4,635,464.40

25 Jan 2012 30 Jan 2012 USD/DTC 0.05INSTINET LLC

7,400.000 NJBA Local 76.490100 0.00 370.00 0.00 566,396.741.000000

Base 76.490100 0.00 370.00 0.00 566,396.74
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25 Jan 2012 30 Jan 2012 USD/DTC 0.01PERSHING LLC

29,600.000 NJBA Local 76.485700 0.00 296.00 0.00 2,264,272.721.000000

Base 76.485700 0.00 296.00 0.00 2,264,272.72

31 Jan 2012 OPEN USD/DTC 0.01BMO CAPITAL MARKETS

40,250.000 NJBA Local 75.876400 0.00 402.50 0.00 3,054,427.601.000000

Base 75.876400 0.00 402.50 0.00 3,054,427.60

011659109 Total

4,218.50 0.000.00140,250.000 Local 10,520,561.46

Base 0.00 4,218.50 0.00 10,520,561.46

COMMON STOCK USD.101741R102 24 Jan 2012 27 Jan 2012 USD/DTC 0.05GOLDMAN SACHS INTERNATIONALALLEGHENY TECHNOLOGIES INC

100,000.000 NJBA Local 50.582600 0.00 5,000.00 0.00 5,063,260.001.000000

Base 50.582600 0.00 5,000.00 0.00 5,063,260.00

25 Jan 2012 30 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

65,000.000 NJBA Local 47.545900 0.00 650.00 0.00 3,091,133.501.000000

Base 47.545900 0.00 650.00 0.00 3,091,133.50

26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLC

35,000.000 NJBA Local 47.875800 0.00 350.00 0.00 1,676,003.001.000000

Base 47.875800 0.00 350.00 0.00 1,676,003.00

27 Jan 2012 OPEN USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJBA Local 46.988900 0.00 500.00 0.00 2,349,945.001.000000

Base 46.988900 0.00 500.00 0.00 2,349,945.00

01741R102 Total

6,500.00 0.000.00250,000.000 Local 12,180,341.50

Base 0.00 6,500.00 0.00 12,180,341.50
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COMMON STOCK02209S103 03 Jan 2012 06 Jan 2012 USD/DTC 0.01PERSHING LLCALTRIA GROUP INC

50,000.000 NJEQ Local 28.741400 0.00 500.00 0.00 1,437,570.001.000000

Base 28.741400 0.00 500.00 0.00 1,437,570.00

COMMON STOCK USD.01023135106 06 Jan 2012 11 Jan 2012 USD/DTC 0.05INSTINET LLCAMAZON.COM INC

20,500.000 NJBA Local 184.039100 0.00 1,025.00 0.00 3,773,826.541.000000

Base 184.039100 0.00 1,025.00 0.00 3,773,826.54

REIT USD.0103027X100 03 Jan 2012 03 Jan 2012 USD/DTCMERGER NON CASHAMERICAN TOWER CORP

527,300.000 NJBA Local 49.658949 0.00 0.00 0.00 26,185,164.281.000000

Base 49.658949 0.00 0.00 0.00 26,185,164.28

03 Jan 2012 03 Jan 2012 USD/DTCMERGER NON CASH

800,000.000 NJEQ Local 34.072613 0.00 0.00 0.00 27,258,091.071.000000

Base 34.072613 0.00 0.00 0.00 27,258,091.07

03027X100 Total

0.00 0.000.001,327,300.000 Local 53,443,255.35

Base 0.00 0.00 0.00 53,443,255.35

COMMON STOCK NPV037833100 20 Jan 2012 25 Jan 2012 USD/DTC 0.05INSTINET LLCAPPLE INC

10,000.000 NJEQ Local 421.202300 0.00 500.00 0.00 4,212,523.001.000000

Base 421.202300 0.00 500.00 0.00 4,212,523.00

COMMON STOCK049513104 05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLCATMEL CORP

200,000.000 NJEQ Local 8.407700 0.00 10,000.00 0.00 1,691,540.001.000000

Base 8.407700 0.00 10,000.00 0.00 1,691,540.00

17 Jan 2012 20 Jan 2012 USD/DTC 0.05INSTINET LLC

100,000.000 NJEQ Local 8.647500 0.00 5,000.00 0.00 869,750.001.000000

Base 8.647500 0.00 5,000.00 0.00 869,750.00
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18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLC

200,000.000 NJEQ Local 9.032600 0.00 10,000.00 0.00 1,816,520.001.000000

Base 9.032600 0.00 10,000.00 0.00 1,816,520.00

049513104 Total

25,000.00 0.000.00500,000.000 Local 4,377,810.00

Base 0.00 25,000.00 0.00 4,377,810.00

REIT USD.01053484101 13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLCAVALONBAY COMMUNITIES INC

11,000.000 NJBA Local 125.180300 0.00 110.00 0.00 1,377,093.301.000000

Base 125.180300 0.00 110.00 0.00 1,377,093.30

COMMON STOCK USD1.057224107 13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLCBAKER HUGHES INC

20,000.000 NJEQ Local 47.930200 0.00 200.00 0.00 958,804.001.000000

Base 47.930200 0.00 200.00 0.00 958,804.00

COMMON STOCK USD.01058516105 10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLCBALLANTYNE STRONG INC

10,000.000 NJBA Local 4.353400 0.00 100.00 0.00 43,634.001.000000

Base 4.353400 0.00 100.00 0.00 43,634.00

COMMON STOCK075571109 04 Jan 2012 09 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHBEBE STORES INC

24,600.000 NJBA Local 8.516400 0.00 246.00 0.00 209,749.441.000000

Base 8.516400 0.00 246.00 0.00 209,749.44

COMMON STOCK084670702 10 Jan 2012 13 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSBERKSHIRE HATHAWAY INC CL B

60,000.000 NJEQ Local 77.116100 0.00 600.00 0.00 4,627,566.001.000000

Base 77.116100 0.00 600.00 0.00 4,627,566.00

COMMON STOCK USD.1086516101 06 Jan 2012 11 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.BEST BUY CO INC

100,000.000 NJEQ Local 23.976200 0.00 1,000.00 0.00 2,398,620.001.000000

Base 23.976200 0.00 1,000.00 0.00 2,398,620.00
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06 Jan 2012 11 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

100,000.000 NJEQ Local 24.188700 0.00 1,000.00 0.00 2,419,870.001.000000

Base 24.188700 0.00 1,000.00 0.00 2,419,870.00

09 Jan 2012 12 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJEQ Local 24.436700 0.00 1,000.00 0.00 2,444,670.001.000000

Base 24.436700 0.00 1,000.00 0.00 2,444,670.00

086516101 Total

3,000.00 0.000.00300,000.000 Local 7,263,160.00

Base 0.00 3,000.00 0.00 7,263,160.00

COMMON STOCK USD.01089302103 31 Jan 2012 OPEN USD/DTC 0.01PERSHING LLCBIG LOTS INC

10,000.000 NJBA Local 39.493200 0.00 100.00 0.00 395,032.001.000000

Base 39.493200 0.00 100.00 0.00 395,032.00

COMMON STOCK USD5.097023105 06 Jan 2012 11 Jan 2012 USD/DTC 0.01HARRIS UPHAM & CO INCORPORATEDBOEING CO/THE

100,000.000 NJEQ Local 73.986000 0.00 500.00 0.00 7,399,100.001.000000

Base 73.986000 0.00 500.00 0.00 7,399,100.00

09 Jan 2012 12 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 74.496900 0.00 1,000.00 0.00 7,450,690.001.000000

Base 74.496900 0.00 1,000.00 0.00 7,450,690.00

12 Jan 2012 18 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

50,000.000 NJEQ Local 75.018500 0.00 500.00 0.00 3,751,425.001.000000

Base 75.018500 0.00 500.00 0.00 3,751,425.00

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

40,000.000 NJEQ Local 74.647400 0.00 400.00 0.00 2,986,296.001.000000

Base 74.647400 0.00 400.00 0.00 2,986,296.00
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097023105 Total

2,400.00 0.000.00290,000.000 Local 21,587,511.00

Base 0.00 2,400.00 0.00 21,587,511.00

COMMON STOCK NPV11776U300 05 Jan 2012 10 Jan 2012 USD/DTC 0.01INSTINET LLCBSQUARE CORP

8,861.000 NJBA Local 3.238900 0.00 62.03 0.00 28,761.921.000000

Base 3.238900 0.00 62.03 0.00 28,761.92

06 Jan 2012 11 Jan 2012 USD/DTC 0.01INSTINET LLC

1,139.000 NJBA Local 3.299096 0.00 7.97 0.00 3,765.641.000000

Base 3.299096 0.00 7.97 0.00 3,765.64

11776U300 Total

70.00 0.000.0010,000.000 Local 32,527.56

Base 0.00 70.00 0.00 32,527.56

COMMON STOCK USD.0112504L109 05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLCCBRE GROUP INC

10,000.000 NJBA Local 15.834900 0.00 100.00 0.00 158,449.001.000000

Base 15.834900 0.00 100.00 0.00 158,449.00

COMMON STOCK USD1.126408103 24 Jan 2012 27 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALCSX CORP

125,000.000 NJBA Local 21.880600 0.00 1,250.00 0.00 2,736,325.001.000000

Base 21.880600 0.00 1,250.00 0.00 2,736,325.00

24 Jan 2012 27 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJBA Local 21.894800 0.00 500.00 0.00 1,095,240.001.000000

Base 21.894800 0.00 500.00 0.00 1,095,240.00

24 Jan 2012 27 Jan 2012 USD/DTC 0.01PERSHING LLC

125,000.000 NJBA Local 21.910800 0.00 1,250.00 0.00 2,740,100.001.000000

Base 21.910800 0.00 1,250.00 0.00 2,740,100.00
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126408103 Total

3,000.00 0.000.00300,000.000 Local 6,571,665.00

Base 0.00 3,000.00 0.00 6,571,665.00

COMMON STOCK USD.0112686C109 25 Jan 2012 30 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHCABLEVISION SYSTEMS NY GRP A

50,000.000 NJEQ Local 14.593600 0.00 500.00 0.00 730,180.001.000000

Base 14.593600 0.00 500.00 0.00 730,180.00

26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 15.063300 0.00 500.00 0.00 753,665.001.000000

Base 15.063300 0.00 500.00 0.00 753,665.00

12686C109 Total

1,000.00 0.000.00100,000.000 Local 1,483,845.00

Base 0.00 1,000.00 0.00 1,483,845.00

COMMON STOCK USD1.127055101 24 Jan 2012 27 Jan 2012 USD/DTC 0.01PERSHING LLCCABOT CORP

48,084.000 NJBA Local 35.881900 0.00 480.84 0.00 1,725,826.121.000000

Base 35.881900 0.00 480.84 0.00 1,725,826.12

25 Jan 2012 30 Jan 2012 USD/DTC 0.01PERSHING LLC

1,916.000 NJBA Local 35.940000 0.00 19.16 0.00 68,880.201.000000

Base 35.940000 0.00 19.16 0.00 68,880.20

127055101 Total

500.00 0.000.0050,000.000 Local 1,794,706.32

Base 0.00 500.00 0.00 1,794,706.32

COMMON STOCK USD.01130788102 06 Jan 2012 11 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSCALIFORNIA WATER SERVICE GRP

5,000.000 NJBA Local 17.746700 0.00 50.00 0.00 88,783.501.000000

Base 17.746700 0.00 50.00 0.00 88,783.50
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COMMON STOCK USD.01143658300 17 Jan 2012 20 Jan 2012 USD/DTC 0.01BNY CONVERGEXCARNIVAL CORP

113,084.000 NJEQ Local 29.044300 0.00 565.42 0.00 3,285,011.041.000000

Base 29.044300 0.00 565.42 0.00 3,285,011.04

COMMON STOCK USD.114754D100 18 Jan 2012 23 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSCASH AMERICA INTL INC

50,000.000 NJEQ Local 40.853800 0.00 500.00 0.00 2,043,190.001.000000

Base 40.853800 0.00 500.00 0.00 2,043,190.00

19 Jan 2012 24 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJEQ Local 41.770400 0.00 500.00 0.00 2,089,020.001.000000

Base 41.770400 0.00 500.00 0.00 2,089,020.00

24 Jan 2012 27 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

20,000.000 NJEQ Local 42.943300 0.00 200.00 0.00 859,066.001.000000

Base 42.943300 0.00 200.00 0.00 859,066.00

14754D100 Total

1,200.00 0.000.00120,000.000 Local 4,991,276.00

Base 0.00 1,200.00 0.00 4,991,276.00

COMMON STOCK USD1.149123101 12 Jan 2012 18 Jan 2012 USD/DTC 0.01PERSHING LLCCATERPILLAR INC

40,000.000 NJEQ Local 101.937700 0.00 400.00 0.00 4,077,908.001.000000

Base 101.937700 0.00 400.00 0.00 4,077,908.00

13 Jan 2012 19 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

60,000.000 NJEQ Local 101.266300 0.00 600.00 0.00 6,076,578.001.000000

Base 101.266300 0.00 600.00 0.00 6,076,578.00

17 Jan 2012 20 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

50,000.000 NJEQ Local 104.268800 0.00 500.00 0.00 5,213,940.001.000000

Base 104.268800 0.00 500.00 0.00 5,213,940.00
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19 Jan 2012 24 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

10,000.000 NJEQ Local 104.945200 0.00 100.00 0.00 1,049,552.001.000000

Base 104.945200 0.00 100.00 0.00 1,049,552.00

20 Jan 2012 25 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 105.370800 0.00 100.00 0.00 1,053,808.001.000000

Base 105.370800 0.00 100.00 0.00 1,053,808.00

23 Jan 2012 26 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 106.115400 0.00 100.00 0.00 1,061,254.001.000000

Base 106.115400 0.00 100.00 0.00 1,061,254.00

149123101 Total

1,800.00 0.000.00180,000.000 Local 18,533,040.00

Base 0.00 1,800.00 0.00 18,533,040.00

COMMON STOCK USD.1161133103 31 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHCHARMING SHOPPES

10,000.000 NJBA Local 4.850600 0.00 100.00 0.00 48,606.001.000000

Base 4.850600 0.00 100.00 0.00 48,606.00

COMMON STOCK USD.01171779309 06 Jan 2012 11 Jan 2012 USD/DTC 0.05INSTINET LLCCIENA CORP

150,000.000 NJBA Local 13.698800 0.00 7,500.00 0.00 2,062,320.001.000000

Base 13.698800 0.00 7,500.00 0.00 2,062,320.00

COMMON STOCK17243V102 06 Jan 2012 11 Jan 2012 USD/DTC 0.01PERSHING LLCCINEMARK HOLDINGS INC

50,000.000 NJEQ Local 18.259600 0.00 500.00 0.00 913,480.001.000000

Base 18.259600 0.00 500.00 0.00 913,480.00

09 Jan 2012 12 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 18.486400 0.00 500.00 0.00 924,820.001.000000

Base 18.486400 0.00 500.00 0.00 924,820.00
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17243V102 Total

1,000.00 0.000.00100,000.000 Local 1,838,300.00

Base 0.00 1,000.00 0.00 1,838,300.00

COMMON STOCK17275R102 03 Jan 2012 06 Jan 2012 USD/DTC 0.05MERRILL LYNCH PIERCE FENNER + SMITHCISCO SYSTEMS INC

100,000.000 NJEQ Local 18.693500 0.00 5,000.00 0.00 1,874,350.001.000000

Base 18.693500 0.00 5,000.00 0.00 1,874,350.00

COMMON STOCK USD.25191216100 12 Jan 2012 18 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHCOCA COLA CO/THE

20,000.000 NJEQ Local 67.487600 0.00 200.00 0.00 1,349,952.001.000000

Base 67.487600 0.00 200.00 0.00 1,349,952.00

13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 67.250000 0.00 200.00 0.00 1,345,200.001.000000

Base 67.250000 0.00 200.00 0.00 1,345,200.00

191216100 Total

400.00 0.000.0040,000.000 Local 2,695,152.00

Base 0.00 400.00 0.00 2,695,152.00

COMMON STOCK USD.01205638109 03 Jan 2012 06 Jan 2012 USD/DTC 0.05MERRILL LYNCH PIERCE FENNER + SMITHCOMPUWARE CORP

100,000.000 NJEQ Local 8.402100 0.00 5,000.00 0.00 845,210.001.000000

Base 8.402100 0.00 5,000.00 0.00 845,210.00

05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLC

100,000.000 NJEQ Local 8.116800 0.00 5,000.00 0.00 816,680.001.000000

Base 8.116800 0.00 5,000.00 0.00 816,680.00

06 Jan 2012 11 Jan 2012 USD/DTC 0.05INSTINET LLC

100,000.000 NJEQ Local 8.176900 0.00 5,000.00 0.00 822,690.001.000000

Base 8.176900 0.00 5,000.00 0.00 822,690.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLC

100,000.000 NJEQ Local 7.438000 0.00 5,000.00 0.00 748,800.001.000000

Base 7.438000 0.00 5,000.00 0.00 748,800.00

19 Jan 2012 24 Jan 2012 USD/DTC 0.05INSTINET LLC

100,000.000 NJBA Local 7.661100 0.00 5,000.00 0.00 771,110.001.000000

Base 7.661100 0.00 5,000.00 0.00 771,110.00

19 Jan 2012 24 Jan 2012 USD/DTC 0.05INSTINET LLC

100,000.000 NJEQ Local 7.661100 0.00 5,000.00 0.00 771,110.001.000000

Base 7.661100 0.00 5,000.00 0.00 771,110.00

205638109 Total

30,000.00 0.000.00600,000.000 Local 4,775,600.00

Base 0.00 30,000.00 0.00 4,775,600.00

COMMON STOCK NPV207797101 05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLCCONNECTICUT WATER SVC INC

5,000.000 NJBA Local 27.061800 0.00 250.00 0.00 135,559.001.000000

Base 27.061800 0.00 250.00 0.00 135,559.00

06 Jan 2012 11 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

5,000.000 NJBA Local 26.876100 0.00 50.00 0.00 134,430.501.000000

Base 26.876100 0.00 50.00 0.00 134,430.50

207797101 Total

300.00 0.000.0010,000.000 Local 269,989.50

Base 0.00 300.00 0.00 269,989.50

COMMON STOCK USD.0120825C104 23 Jan 2012 26 Jan 2012 USD/DTC 0.01ITG INC.CONOCOPHILLIPS

20,000.000 NJEQ Local 70.687400 0.00 200.00 0.00 1,413,948.001.000000

Base 70.687400 0.00 200.00 0.00 1,413,948.00
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24 Jan 2012 27 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

20,000.000 NJEQ Local 70.162200 0.00 200.00 0.00 1,403,444.001.000000

Base 70.162200 0.00 200.00 0.00 1,403,444.00

20825C104 Total

400.00 0.000.0040,000.000 Local 2,817,392.00

Base 0.00 400.00 0.00 2,817,392.00

COMMON STOCK NPV210371100 10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLCCONSTELLATION ENERGY GROUP

50,000.000 NJEQ Local 38.007100 0.00 500.00 0.00 1,900,855.001.000000

Base 38.007100 0.00 500.00 0.00 1,900,855.00

10 Jan 2012 13 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

50,000.000 NJEQ Local 37.612800 0.00 500.00 0.00 1,881,140.001.000000

Base 37.612800 0.00 500.00 0.00 1,881,140.00

11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 37.444200 0.00 1,000.00 0.00 3,745,420.001.000000

Base 37.444200 0.00 1,000.00 0.00 3,745,420.00

12 Jan 2012 18 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJEQ Local 37.024300 0.00 1,000.00 0.00 3,703,430.001.000000

Base 37.024300 0.00 1,000.00 0.00 3,703,430.00

17 Jan 2012 20 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 36.340000 0.00 1,000.00 0.00 3,635,000.001.000000

Base 36.340000 0.00 1,000.00 0.00 3,635,000.00

18 Jan 2012 23 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 36.048900 0.00 1,000.00 0.00 3,605,890.001.000000

Base 36.048900 0.00 1,000.00 0.00 3,605,890.00
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19 Jan 2012 24 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJEQ Local 36.079000 0.00 1,000.00 0.00 3,608,900.001.000000

Base 36.079000 0.00 1,000.00 0.00 3,608,900.00

23 Jan 2012 26 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

50,000.000 NJEQ Local 36.315200 0.00 500.00 0.00 1,816,260.001.000000

Base 36.315200 0.00 500.00 0.00 1,816,260.00

24 Jan 2012 27 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJEQ Local 36.105400 0.00 500.00 0.00 1,805,770.001.000000

Base 36.105400 0.00 500.00 0.00 1,805,770.00

210371100 Total

7,000.00 0.000.00700,000.000 Local 25,702,665.00

Base 0.00 7,000.00 0.00 25,702,665.00

COMMON STOCK USD1.216831107 05 Jan 2012 10 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSCOOPER TIRE + RUBBER

80,000.000 NJEQ Local 14.645200 0.00 800.00 0.00 1,172,416.001.000000

Base 14.645200 0.00 800.00 0.00 1,172,416.00

05 Jan 2012 10 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJEQ Local 14.601900 0.00 200.00 0.00 292,238.001.000000

Base 14.601900 0.00 200.00 0.00 292,238.00

06 Jan 2012 11 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJBA Local 14.819500 0.00 500.00 0.00 741,475.001.000000

Base 14.819500 0.00 500.00 0.00 741,475.00

06 Jan 2012 11 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

80,000.000 NJEQ Local 14.819500 0.00 800.00 0.00 1,186,360.001.000000

Base 14.819500 0.00 800.00 0.00 1,186,360.00
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09 Jan 2012 12 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

80,000.000 NJEQ Local 15.313500 0.00 800.00 0.00 1,225,880.001.000000

Base 15.313500 0.00 800.00 0.00 1,225,880.00

10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLC

40,000.000 NJEQ Local 15.632600 0.00 400.00 0.00 625,704.001.000000

Base 15.632600 0.00 400.00 0.00 625,704.00

12 Jan 2012 18 Jan 2012 USD/DTC 0.01PERSHING LLC

60,000.000 NJEQ Local 14.727300 0.00 600.00 0.00 884,238.001.000000

Base 14.727300 0.00 600.00 0.00 884,238.00

13 Jan 2012 19 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

40,000.000 NJEQ Local 14.612400 0.00 400.00 0.00 584,896.001.000000

Base 14.612400 0.00 400.00 0.00 584,896.00

17 Jan 2012 20 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 14.428100 0.00 500.00 0.00 721,905.001.000000

Base 14.428100 0.00 500.00 0.00 721,905.00

18 Jan 2012 23 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

30,000.000 NJEQ Local 14.150100 0.00 300.00 0.00 424,803.001.000000

Base 14.150100 0.00 300.00 0.00 424,803.00

19 Jan 2012 24 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

30,000.000 NJEQ Local 14.466800 0.00 300.00 0.00 434,304.001.000000

Base 14.466800 0.00 300.00 0.00 434,304.00

20 Jan 2012 25 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJBA Local 15.089600 0.00 500.00 0.00 754,980.001.000000

Base 15.089600 0.00 500.00 0.00 754,980.00

24 Jan 2012 27 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

30,000.000 NJEQ Local 15.211700 0.00 300.00 0.00 456,651.001.000000

Base 15.211700 0.00 300.00 0.00 456,651.00
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26 Jan 2012 31 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

40,000.000 NJEQ Local 15.333400 0.00 400.00 0.00 613,736.001.000000

Base 15.333400 0.00 400.00 0.00 613,736.00

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

40,000.000 NJEQ Local 15.284100 0.00 400.00 0.00 611,764.001.000000

Base 15.284100 0.00 400.00 0.00 611,764.00

30 Jan 2012 OPEN USD/DTC 0.01BMO CAPITAL MARKETS

40,000.000 NJEQ Local 15.075700 0.00 400.00 0.00 603,428.001.000000

Base 15.075700 0.00 400.00 0.00 603,428.00

31 Jan 2012 OPEN USD/DTC 0.01BMO CAPITAL MARKETS

40,000.000 NJEQ Local 15.065600 0.00 400.00 0.00 603,024.001.000000

Base 15.065600 0.00 400.00 0.00 603,024.00

216831107 Total

8,000.00 0.000.00800,000.000 Local 11,937,802.00

Base 0.00 8,000.00 0.00 11,937,802.00

REIT USD.0121870Q105 03 Jan 2012 06 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSCORESITE REALTY CORP

10,000.000 NJBA Local 18.315200 0.00 100.00 0.00 183,252.001.000000

Base 18.315200 0.00 100.00 0.00 183,252.00

18 Jan 2012 23 Jan 2012 USD/DTC 0.01PERSHING LLC

40,000.000 NJBA Local 19.332500 0.00 400.00 0.00 773,700.001.000000

Base 19.332500 0.00 400.00 0.00 773,700.00

21870Q105 Total

500.00 0.000.0050,000.000 Local 956,952.00

Base 0.00 500.00 0.00 956,952.00
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COMMON STOCK USD.5219350105 20 Jan 2012 25 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.CORNING INC

100,000.000 NJBA Local 14.401700 0.00 1,000.00 0.00 1,441,170.001.000000

Base 14.401700 0.00 1,000.00 0.00 1,441,170.00

COMMON STOCK USD.01228227104 13 Jan 2012 19 Jan 2012 USD/DTC 0.01J P MORGAN SECURITIES INCCROWN CASTLE INTL CORP

75,000.000 NJBA Local 46.059600 0.00 750.00 0.00 3,455,220.001.000000

Base 46.059600 0.00 750.00 0.00 3,455,220.00

COMMON STOCK USD5.228368106 04 Jan 2012 09 Jan 2012 USD/DTC 0.05MERRILL LYNCH PIERCE FENNER + SMITHCROWN HOLDINGS INC

120,000.000 NJBA Local 34.032200 0.00 6,000.00 0.00 4,089,864.001.000000

Base 34.032200 0.00 6,000.00 0.00 4,089,864.00

24 Jan 2012 27 Jan 2012 USD/DTC 0.05GOLDMAN SACHS INTERNATIONAL

180,000.000 NJBA Local 35.155200 0.00 9,000.00 0.00 6,336,936.001.000000

Base 35.155200 0.00 9,000.00 0.00 6,336,936.00

228368106 Total

15,000.00 0.000.00300,000.000 Local 10,426,800.00

Base 0.00 15,000.00 0.00 10,426,800.00

COMMON STOCK USD.01228411104 10 Jan 2012 13 Jan 2012 USD/DTC 0.05INSTINET LLCCROWN MEDIA HOLDINGS CLASS A

10,000.000 NJBA Local 1.211900 0.00 500.00 0.00 12,619.001.000000

Base 1.211900 0.00 500.00 0.00 12,619.00

12 Jan 2012 18 Jan 2012 USD/DTC 0.05INSTINET LLC

10,000.000 NJBA Local 1.228400 0.00 500.00 0.00 12,784.001.000000

Base 1.228400 0.00 500.00 0.00 12,784.00

13 Jan 2012 19 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

10,000.000 NJBA Local 1.223900 0.00 100.00 0.00 12,339.001.000000

Base 1.223900 0.00 100.00 0.00 12,339.00
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19 Jan 2012 24 Jan 2012 USD/DTC 0.05INSTINET LLC

10,000.000 NJBA Local 1.182300 0.00 500.00 0.00 12,323.001.000000

Base 1.182300 0.00 500.00 0.00 12,323.00

25 Jan 2012 30 Jan 2012 USD/DTC 0.01ITG INC.

10,000.000 NJBA Local 1.289400 0.00 70.00 0.00 12,964.001.000000

Base 1.289400 0.00 70.00 0.00 12,964.00

228411104 Total

1,670.00 0.000.0050,000.000 Local 63,029.00

Base 0.00 1,670.00 0.00 63,029.00

REIT USD.01229663109 03 Jan 2012 06 Jan 2012 USD/DTC 0.05INSTINET LLCCUBESMART

10,000.000 NJBA Local 10.640000 0.00 500.00 0.00 106,900.001.000000

Base 10.640000 0.00 500.00 0.00 106,900.00

18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLC

20,000.000 NJBA Local 10.924600 0.00 1,000.00 0.00 219,492.001.000000

Base 10.924600 0.00 1,000.00 0.00 219,492.00

229663109 Total

1,500.00 0.000.0030,000.000 Local 326,392.00

Base 0.00 1,500.00 0.00 326,392.00

COMMON STOCK USD.01232820100 05 Jan 2012 10 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHCYTEC INDUSTRIES INC

60,000.000 NJBA Local 47.142500 0.00 600.00 0.00 2,829,150.001.000000

Base 47.142500 0.00 600.00 0.00 2,829,150.00

05 Jan 2012 10 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

60,000.000 NJBA Local 47.211100 0.00 600.00 0.00 2,833,266.001.000000

Base 47.211100 0.00 600.00 0.00 2,833,266.00
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06 Jan 2012 11 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

40,000.000 NJBA Local 47.421500 0.00 400.00 0.00 1,897,260.001.000000

Base 47.421500 0.00 400.00 0.00 1,897,260.00

06 Jan 2012 11 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

40,000.000 NJBA Local 47.644600 0.00 400.00 0.00 1,906,184.001.000000

Base 47.644600 0.00 400.00 0.00 1,906,184.00

09 Jan 2012 12 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

55,000.000 NJBA Local 48.207100 0.00 550.00 0.00 2,651,940.501.000000

Base 48.207100 0.00 550.00 0.00 2,651,940.50

09 Jan 2012 12 Jan 2012 USD/DTC 0.01PERSHING LLC

55,000.000 NJBA Local 48.239200 0.00 550.00 0.00 2,653,706.001.000000

Base 48.239200 0.00 550.00 0.00 2,653,706.00

10 Jan 2012 13 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

20,000.000 NJBA Local 49.646600 0.00 200.00 0.00 993,132.001.000000

Base 49.646600 0.00 200.00 0.00 993,132.00

10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJBA Local 50.044900 0.00 200.00 0.00 1,001,098.001.000000

Base 50.044900 0.00 200.00 0.00 1,001,098.00

232820100 Total

3,500.00 0.000.00350,000.000 Local 16,765,736.50

Base 0.00 3,500.00 0.00 16,765,736.50

REIT USD.123317H102 03 Jan 2012 06 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSDDR CORP

10,000.000 NJBA Local 12.420400 0.00 100.00 0.00 124,304.001.000000

Base 12.420400 0.00 100.00 0.00 124,304.00



Prepared by State StreetPage 20

Purchase Report by Report Date
Composite

to February 10, 2012View Date:January 31, 2012January 1, 2012

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK USD.01242370104 25 Jan 2012 30 Jan 2012 USD/DTC 0.01PERSHING LLCDEAN FOODS CO

100,000.000 NJEQ Local 10.927500 0.00 1,000.00 0.00 1,093,750.001.000000

Base 10.927500 0.00 1,000.00 0.00 1,093,750.00

27 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

100,000.000 NJEQ Local 10.828300 0.00 1,000.00 0.00 1,083,830.001.000000

Base 10.828300 0.00 1,000.00 0.00 1,083,830.00

31 Jan 2012 OPEN USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJEQ Local 10.857200 0.00 1,000.00 0.00 1,086,720.001.000000

Base 10.857200 0.00 1,000.00 0.00 1,086,720.00

242370104 Total

3,000.00 0.000.00300,000.000 Local 3,264,300.00

Base 0.00 3,000.00 0.00 3,264,300.00

COMMON STOCK252603105 13 Jan 2012 19 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHDIAMOND FOODS INC

20,000.000 NJEQ Local 29.559900 0.00 200.00 0.00 591,398.001.000000

Base 29.559900 0.00 200.00 0.00 591,398.00

17 Jan 2012 20 Jan 2012 USD/DTC 0.05INSTINET LLC

20,000.000 NJEQ Local 30.163600 0.00 1,000.00 0.00 604,272.001.000000

Base 30.163600 0.00 1,000.00 0.00 604,272.00

252603105 Total

1,200.00 0.000.0040,000.000 Local 1,195,670.00

Base 0.00 1,200.00 0.00 1,195,670.00

COMMON STOCK USD.01254687106 13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLCWALT DISNEY CO/THE

50,000.000 NJEQ Local 38.453300 0.00 500.00 0.00 1,923,165.001.000000

Base 38.453300 0.00 500.00 0.00 1,923,165.00
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25 Jan 2012 30 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJBA Local 39.117500 0.00 500.00 0.00 1,956,375.001.000000

Base 39.117500 0.00 500.00 0.00 1,956,375.00

25 Jan 2012 30 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJBA Local 39.203100 0.00 500.00 0.00 1,960,655.001.000000

Base 39.203100 0.00 500.00 0.00 1,960,655.00

254687106 Total

1,500.00 0.000.00150,000.000 Local 5,840,195.00

Base 0.00 1,500.00 0.00 5,840,195.00

COMMON STOCK256677105 19 Jan 2012 24 Jan 2012 USD/DTC 0.01PERSHING LLCDOLLAR GENERAL CORP

10,000.000 NJBA Local 41.280000 0.00 100.00 0.00 412,900.001.000000

Base 41.280000 0.00 100.00 0.00 412,900.00

27 Jan 2012 OPEN USD/DTC 0.01J.P. MORGAN CLEARING CORP.

50,000.000 NJEQ Local 42.315300 0.00 500.00 0.00 2,116,265.001.000000

Base 42.315300 0.00 500.00 0.00 2,116,265.00

30 Jan 2012 OPEN USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJEQ Local 42.365200 0.00 1,000.00 0.00 4,237,520.001.000000

Base 42.365200 0.00 1,000.00 0.00 4,237,520.00

31 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 42.483300 0.00 1,000.00 0.00 4,249,330.001.000000

Base 42.483300 0.00 1,000.00 0.00 4,249,330.00

256677105 Total

2,600.00 0.000.00260,000.000 Local 11,016,015.00

Base 0.00 2,600.00 0.00 11,016,015.00
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REIT USD.0128140H104 11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLCEDUCATION REALTY TRUST INC

25,000.000 NJBA Local 10.381200 0.00 250.00 0.00 259,780.001.000000

Base 10.381200 0.00 250.00 0.00 259,780.00

COMMON STOCK29382R107 13 Jan 2012 19 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSENTRAVISION COMMUNICATIONS A

10,000.000 NJBA Local 1.428800 0.00 100.00 0.00 14,388.001.000000

Base 1.428800 0.00 100.00 0.00 14,388.00

19 Jan 2012 24 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJBA Local 1.438700 0.00 100.00 0.00 14,487.001.000000

Base 1.438700 0.00 100.00 0.00 14,487.00

25 Jan 2012 30 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

10,000.000 NJBA Local 1.693100 0.00 100.00 0.00 17,031.001.000000

Base 1.693100 0.00 100.00 0.00 17,031.00

29382R107 Total

300.00 0.000.0030,000.000 Local 45,906.00

Base 0.00 300.00 0.00 45,906.00

COMMON STOCK USD.01302520101 03 Jan 2012 03 Jan 2012 USD/DTCMERGER NON CASHFNB CORP

283,140.000 NJBA Local 11.277386 0.00 0.00 0.00 3,193,079.291.000000

Base 11.277386 0.00 0.00 0.00 3,193,079.29

COMMON STOCK USD.1307000109 06 Jan 2012 11 Jan 2012 USD/DTC 0.01PERSHING LLCFAMILY DOLLAR STORES

5,000.000 NJBA Local 54.044500 0.00 50.00 0.00 270,272.501.000000

Base 54.044500 0.00 50.00 0.00 270,272.50

REIT USD.01313747206 18 Jan 2012 23 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHFEDERAL REALTY INVS TRUST

1,500.000 NJBA Local 91.462200 0.00 15.00 0.00 137,208.301.000000

Base 91.462200 0.00 15.00 0.00 137,208.30
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COMMON STOCK USD.01345370860 06 Jan 2012 11 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHFORD MOTOR CO

100,000.000 NJBA Local 11.746000 0.00 1,000.00 0.00 1,175,600.001.000000

Base 11.746000 0.00 1,000.00 0.00 1,175,600.00

COMMON STOCK USD.2535906A108 03 Jan 2012 06 Jan 2012 USD/DTC 0.05MERRILL LYNCH PIERCE FENNER + SMITHFRONTIER COMMUNICATIONS CORP

500,000.000 NJEQ Local 5.263700 0.00 25,000.00 0.00 2,656,850.001.000000

Base 5.263700 0.00 25,000.00 0.00 2,656,850.00

06 Jan 2012 11 Jan 2012 USD/DTC 0.05INSTINET LLC

500,000.000 NJEQ Local 5.094800 0.00 25,000.00 0.00 2,572,400.001.000000

Base 5.094800 0.00 25,000.00 0.00 2,572,400.00

09 Jan 2012 12 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 5.088800 0.00 1,000.00 0.00 509,880.001.000000

Base 5.088800 0.00 1,000.00 0.00 509,880.00

35906A108 Total

51,000.00 0.000.001,100,000.000 Local 5,739,130.00

Base 0.00 51,000.00 0.00 5,739,130.00

COMMON STOCK USD.0136237H101 05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLCG III APPAREL GROUP LTD

20,000.000 NJBA Local 24.328200 0.00 1,000.00 0.00 487,564.001.000000

Base 24.328200 0.00 1,000.00 0.00 487,564.00

31 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

10,000.000 NJBA Local 23.191500 0.00 100.00 0.00 232,015.001.000000

Base 23.191500 0.00 100.00 0.00 232,015.00

36237H101 Total

1,100.00 0.000.0030,000.000 Local 719,579.00

Base 0.00 1,100.00 0.00 719,579.00
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COMMON STOCK USD.0137045V100 27 Jan 2012 OPEN USD/DTC 0.01GOLDMAN SACHS INTERNATIONALGENERAL MOTORS CO

100,000.000 NJEQ Local 24.397500 0.00 1,000.00 0.00 2,440,750.001.000000

Base 24.397500 0.00 1,000.00 0.00 2,440,750.00

30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 24.133200 0.00 1,000.00 0.00 2,414,320.001.000000

Base 24.133200 0.00 1,000.00 0.00 2,414,320.00

37045V100 Total

2,000.00 0.000.00200,000.000 Local 4,855,070.00

Base 0.00 2,000.00 0.00 4,855,070.00

COMMON STOCK37244E107 05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLCGENON ENERGY INC

25,000.000 NJBA Local 2.537100 0.00 250.00 0.00 63,677.501.000000

Base 2.537100 0.00 250.00 0.00 63,677.50

20 Jan 2012 25 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

25,000.000 NJBA Local 2.069600 0.00 250.00 0.00 51,990.001.000000

Base 2.069600 0.00 250.00 0.00 51,990.00

37244E107 Total

500.00 0.000.0050,000.000 Local 115,667.50

Base 0.00 500.00 0.00 115,667.50

REIT USD.01379302102 03 Jan 2012 06 Jan 2012 USD/DTC 0.01PERSHING LLCGLIMCHER REALTY TRUST

20,000.000 NJBA Local 9.436200 0.00 200.00 0.00 188,924.001.000000

Base 9.436200 0.00 200.00 0.00 188,924.00

04 Jan 2012 09 Jan 2012 USD/DTC 0.01PERSHING LLC

15,000.000 NJBA Local 9.298600 0.00 150.00 0.00 139,629.001.000000

Base 9.298600 0.00 150.00 0.00 139,629.00
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09 Jan 2012 12 Jan 2012 USD/DTC 0.01PERSHING LLC

30,000.000 NJBA Local 8.953800 0.00 300.00 0.00 268,914.001.000000

Base 8.953800 0.00 300.00 0.00 268,914.00

379302102 Total

650.00 0.000.0065,000.000 Local 597,467.00

Base 0.00 650.00 0.00 597,467.00

COMMON STOCK38259P508 12 Jan 2012 18 Jan 2012 USD/DTC 0.05INSTINET LLCGOOGLE INC CL A

2,000.000 NJEQ Local 629.041300 0.00 100.00 0.00 1,258,182.601.000000

Base 629.041300 0.00 100.00 0.00 1,258,182.60

17 Jan 2012 20 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,000.000 NJEQ Local 630.218800 0.00 20.00 0.00 1,260,457.601.000000

Base 630.218800 0.00 20.00 0.00 1,260,457.60

18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLC

2,000.000 NJEQ Local 625.142600 0.00 100.00 0.00 1,250,385.201.000000

Base 625.142600 0.00 100.00 0.00 1,250,385.20

27 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,000.000 NJEQ Local 575.224100 0.00 20.00 0.00 1,150,468.201.000000

Base 575.224100 0.00 20.00 0.00 1,150,468.20

38259P508 Total

240.00 0.000.008,000.000 Local 4,919,493.60

Base 0.00 240.00 0.00 4,919,493.60

COMMON STOCK USD.1393122106 05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLCGREEN MOUNTAIN COFFEE ROASTE

10,000.000 NJEQ Local 44.388100 0.00 500.00 0.00 444,381.001.000000

Base 44.388100 0.00 500.00 0.00 444,381.00
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05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLC

10,000.000 NJEQ Local 44.459800 0.00 500.00 0.00 445,098.001.000000

Base 44.459800 0.00 500.00 0.00 445,098.00

393122106 Total

1,000.00 0.000.0020,000.000 Local 889,479.00

Base 0.00 1,000.00 0.00 889,479.00

COMMON STOCK USD.25422704106 11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLCHECLA MINING CO

280,000.000 NJBA Local 4.489300 0.00 2,800.00 0.00 1,259,804.001.000000

Base 4.489300 0.00 2,800.00 0.00 1,259,804.00

11 Jan 2012 17 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

200,000.000 NJBA Local 4.482000 0.00 2,000.00 0.00 898,400.001.000000

Base 4.482000 0.00 2,000.00 0.00 898,400.00

11 Jan 2012 17 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

300,000.000 NJEQ Local 4.521200 0.00 3,000.00 0.00 1,359,360.001.000000

Base 4.521200 0.00 3,000.00 0.00 1,359,360.00

11 Jan 2012 17 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

200,000.000 NJBA Local 4.519800 0.00 2,000.00 0.00 905,960.001.000000

Base 4.519800 0.00 2,000.00 0.00 905,960.00

11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLC

150,000.000 NJEQ Local 4.522000 0.00 1,500.00 0.00 679,800.001.000000

Base 4.522000 0.00 1,500.00 0.00 679,800.00

11 Jan 2012 17 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

166,033.000 NJEQ Local 4.557900 0.00 1,660.33 0.00 758,422.141.000000

Base 4.557900 0.00 1,660.33 0.00 758,422.14
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11 Jan 2012 17 Jan 2012 USD/DTC 0.05MCGIVNEY,JOHN M. SECURITIES, INC.

383,967.000 NJEQ Local 4.620300 0.00 19,198.35 0.00 1,793,241.081.000000

Base 4.620300 0.00 19,198.35 0.00 1,793,241.08

12 Jan 2012 18 Jan 2012 USD/DTC 0.05INSTINET LLC

1,000,000.000 NJEQ Local 4.801800 0.00 50,000.00 0.00 4,851,800.001.000000

Base 4.801800 0.00 50,000.00 0.00 4,851,800.00

13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJBA Local 4.692500 0.00 1,000.00 0.00 470,250.001.000000

Base 4.692500 0.00 1,000.00 0.00 470,250.00

13 Jan 2012 19 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

100,000.000 NJBA Local 4.692300 0.00 1,000.00 0.00 470,230.001.000000

Base 4.692300 0.00 1,000.00 0.00 470,230.00

13 Jan 2012 19 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

120,000.000 NJBA Local 4.687300 0.00 1,200.00 0.00 563,676.001.000000

Base 4.687300 0.00 1,200.00 0.00 563,676.00

27 Jan 2012 OPEN USD/DTC 0.05INSTINET LLC

65,015.000 NJBA Local 5.230800 0.00 3,250.75 0.00 343,331.211.000000

Base 5.230800 0.00 3,250.75 0.00 343,331.21

422704106 Total

88,609.43 0.000.003,065,015.000 Local 14,354,274.43

Base 0.00 88,609.43 0.00 14,354,274.43

COMMON STOCK USD1.42809H107 26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLCHESS CORP

50,000.000 NJBA Local 56.772700 0.00 500.00 0.00 2,839,135.001.000000

Base 56.772700 0.00 500.00 0.00 2,839,135.00



Prepared by State StreetPage 28

Purchase Report by Report Date
Composite

to February 10, 2012View Date:January 31, 2012January 1, 2012

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

27 Jan 2012 OPEN USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJBA Local 55.133100 0.00 500.00 0.00 2,757,155.001.000000

Base 55.133100 0.00 500.00 0.00 2,757,155.00

42809H107 Total

1,000.00 0.000.00100,000.000 Local 5,596,290.00

Base 0.00 1,000.00 0.00 5,596,290.00

COMMON STOCK USD.05437076102 18 Jan 2012 23 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHHOME DEPOT INC

12,000.000 NJBA Local 44.845000 0.00 120.00 0.00 538,260.001.000000

Base 44.845000 0.00 120.00 0.00 538,260.00

COMMON STOCK USD.01447011107 04 Jan 2012 09 Jan 2012 USD/DTC 0.01PERSHING LLCHUNTSMAN CORP

100,000.000 NJEQ Local 9.915000 0.00 1,000.00 0.00 992,500.001.000000

Base 9.915000 0.00 1,000.00 0.00 992,500.00

05 Jan 2012 10 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJEQ Local 9.834000 0.00 1,000.00 0.00 984,400.001.000000

Base 9.834000 0.00 1,000.00 0.00 984,400.00

06 Jan 2012 11 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 9.908600 0.00 1,000.00 0.00 991,860.001.000000

Base 9.908600 0.00 1,000.00 0.00 991,860.00

24 Jan 2012 27 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJBA Local 11.947900 0.00 1,000.00 0.00 1,195,790.001.000000

Base 11.947900 0.00 1,000.00 0.00 1,195,790.00

447011107 Total

4,000.00 0.000.00400,000.000 Local 4,164,550.00

Base 0.00 4,000.00 0.00 4,164,550.00
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COMMON STOCK45666Q102 13 Jan 2012 19 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHINFORMATICA CORP

10,000.000 NJBA Local 35.522400 0.00 100.00 0.00 355,324.001.000000

Base 35.522400 0.00 100.00 0.00 355,324.00

19 Jan 2012 24 Jan 2012 USD/DTC 0.05INSTINET LLC

10,000.000 NJBA Local 37.807400 0.00 500.00 0.00 378,574.001.000000

Base 37.807400 0.00 500.00 0.00 378,574.00

45666Q102 Total

600.00 0.000.0020,000.000 Local 733,898.00

Base 0.00 600.00 0.00 733,898.00

COMMON STOCK USD.25494580103 05 Jan 2012 10 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALKINDRED HEALTHCARE INC

50,000.000 NJEQ Local 11.237500 0.00 500.00 0.00 562,375.001.000000

Base 11.237500 0.00 500.00 0.00 562,375.00

06 Jan 2012 11 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 11.083100 0.00 500.00 0.00 554,655.001.000000

Base 11.083100 0.00 500.00 0.00 554,655.00

17 Jan 2012 20 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 10.506200 0.00 500.00 0.00 525,810.001.000000

Base 10.506200 0.00 500.00 0.00 525,810.00

25 Jan 2012 30 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJEQ Local 11.364300 0.00 500.00 0.00 568,715.001.000000

Base 11.364300 0.00 500.00 0.00 568,715.00

494580103 Total

2,000.00 0.000.00200,000.000 Local 2,211,555.00

Base 0.00 2,000.00 0.00 2,211,555.00
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COMMON STOCK USD.0150060P106 19 Jan 2012 24 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHKOPPERS HOLDINGS INC

40,000.000 NJEQ Local 35.408000 0.00 400.00 0.00 1,416,720.001.000000

Base 35.408000 0.00 400.00 0.00 1,416,720.00

20 Jan 2012 25 Jan 2012 USD/DTC 0.01PERSHING LLC

40,000.000 NJEQ Local 36.615900 0.00 400.00 0.00 1,465,036.001.000000

Base 36.615900 0.00 400.00 0.00 1,465,036.00

23 Jan 2012 26 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 36.878300 0.00 200.00 0.00 737,766.001.000000

Base 36.878300 0.00 200.00 0.00 737,766.00

24 Jan 2012 27 Jan 2012 USD/DTC 0.01PERSHING LLC

30,000.000 NJEQ Local 37.725000 0.00 300.00 0.00 1,132,050.001.000000

Base 37.725000 0.00 300.00 0.00 1,132,050.00

50060P106 Total

1,300.00 0.000.00130,000.000 Local 4,751,572.00

Base 0.00 1,300.00 0.00 4,751,572.00

COMMON STOCK USD.1526057104 10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLCLENNAR CORP A

10,000.000 NJBA Local 20.816800 0.00 100.00 0.00 208,268.001.000000

Base 20.816800 0.00 100.00 0.00 208,268.00

COMMON STOCK NPV534187109 26 Jan 2012 31 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALLINCOLN NATIONAL CORP

75,000.000 NJEQ Local 20.676400 0.00 750.00 0.00 1,551,480.001.000000

Base 20.676400 0.00 750.00 0.00 1,551,480.00

26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLC

75,000.000 NJEQ Local 20.670000 0.00 750.00 0.00 1,551,000.001.000000

Base 20.670000 0.00 750.00 0.00 1,551,000.00
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534187109 Total

1,500.00 0.000.00150,000.000 Local 3,102,480.00

Base 0.00 1,500.00 0.00 3,102,480.00

COMMON STOCK USD1.539320101 10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLCLIZ CLAIBORNE INC

1,205.000 NJBA Local 8.600000 0.00 12.05 0.00 10,375.051.000000

Base 8.600000 0.00 12.05 0.00 10,375.05

COMMON STOCK USD.5548661107 04 Jan 2012 09 Jan 2012 USD/DTC 0.01PERSHING LLCLOWE S COS INC

5,200.000 NJBA Local 26.555800 0.00 52.00 0.00 138,142.161.000000

Base 26.555800 0.00 52.00 0.00 138,142.16

05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLC

14,800.000 NJBA Local 26.262100 0.00 148.00 0.00 388,827.081.000000

Base 26.262100 0.00 148.00 0.00 388,827.08

548661107 Total

200.00 0.000.0020,000.000 Local 526,969.24

Base 0.00 200.00 0.00 526,969.24

COMMON STOCK57636Q104 04 Jan 2012 09 Jan 2012 USD/DTC 0.05MERRILL LYNCH PIERCE FENNER + SMITHMASTERCARD INC CLASS A

50,000.000 NJEQ Local 355.133100 0.00 2,500.00 0.00 17,759,155.001.000000

Base 355.133100 0.00 2,500.00 0.00 17,759,155.00

05 Jan 2012 10 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

10,000.000 NJEQ Local 353.603900 0.00 100.00 0.00 3,536,139.001.000000

Base 353.603900 0.00 100.00 0.00 3,536,139.00

05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 352.680000 0.00 100.00 0.00 3,526,900.001.000000

Base 352.680000 0.00 100.00 0.00 3,526,900.00
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06 Jan 2012 11 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 348.781600 0.00 100.00 0.00 3,487,916.001.000000

Base 348.781600 0.00 100.00 0.00 3,487,916.00

10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 347.768800 0.00 100.00 0.00 3,477,788.001.000000

Base 347.768800 0.00 100.00 0.00 3,477,788.00

11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 340.890200 0.00 100.00 0.00 3,409,002.001.000000

Base 340.890200 0.00 100.00 0.00 3,409,002.00

13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 345.000000 0.00 100.00 0.00 3,450,100.001.000000

Base 345.000000 0.00 100.00 0.00 3,450,100.00

20 Jan 2012 25 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 339.593100 0.00 100.00 0.00 3,396,031.001.000000

Base 339.593100 0.00 100.00 0.00 3,396,031.00

57636Q104 Total

3,200.00 0.000.00120,000.000 Local 42,043,031.00

Base 0.00 3,200.00 0.00 42,043,031.00

COMMON STOCK USD.01580135101 18 Jan 2012 23 Jan 2012 USD/DTC 0.01PERSHING LLCMCDONALD S CORP

80,000.000 NJEQ Local 101.295900 0.00 800.00 0.00 8,104,472.001.000000

Base 101.295900 0.00 800.00 0.00 8,104,472.00

COMMON STOCK USD.0159156R108 26 Jan 2012 31 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALMETLIFE INC

80,000.000 NJEQ Local 34.261500 0.00 800.00 0.00 2,741,720.001.000000

Base 34.261500 0.00 800.00 0.00 2,741,720.00
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COMMON STOCK594972408 03 Jan 2012 06 Jan 2012 USD/DTC 0.05MERRILL LYNCH PIERCE FENNER + SMITHMICROSTRATEGY INC CL A

5,000.000 NJEQ Local 112.254300 0.00 250.00 0.00 561,521.501.000000

Base 112.254300 0.00 250.00 0.00 561,521.50

13 Jan 2012 19 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

5,000.000 NJEQ Local 104.302500 0.00 50.00 0.00 521,562.501.000000

Base 104.302500 0.00 50.00 0.00 521,562.50

594972408 Total

300.00 0.000.0010,000.000 Local 1,083,084.00

Base 0.00 300.00 0.00 1,083,084.00

COMMON STOCK60689B107 05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLCMMODAL INC

10,000.000 NJBA Local 9.994000 0.00 500.00 0.00 100,440.001.000000

Base 9.994000 0.00 500.00 0.00 100,440.00

09 Jan 2012 12 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

45,000.000 NJBA Local 10.221600 0.00 450.00 0.00 460,422.001.000000

Base 10.221600 0.00 450.00 0.00 460,422.00

18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLC

10,000.000 NJBA Local 10.173700 0.00 500.00 0.00 102,237.001.000000

Base 10.173700 0.00 500.00 0.00 102,237.00

60689B107 Total

1,450.00 0.000.0065,000.000 Local 663,099.00

Base 0.00 1,450.00 0.00 663,099.00

COMMON STOCK USD.0160871R209 13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLCMOLSON COORS BREWING CO  B

10,000.000 NJEQ Local 44.084800 0.00 100.00 0.00 440,948.001.000000

Base 44.084800 0.00 100.00 0.00 440,948.00
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17 Jan 2012 20 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 43.784300 0.00 100.00 0.00 437,943.001.000000

Base 43.784300 0.00 100.00 0.00 437,943.00

60871R209 Total

200.00 0.000.0020,000.000 Local 878,891.00

Base 0.00 200.00 0.00 878,891.00

COMMON STOCK USD.01617446448 25 Jan 2012 30 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSMORGAN STANLEY

115,000.000 NJEQ Local 18.111600 0.00 1,150.00 0.00 2,083,984.001.000000

Base 18.111600 0.00 1,150.00 0.00 2,083,984.00

25 Jan 2012 30 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

115,000.000 NJEQ Local 18.132200 0.00 1,150.00 0.00 2,086,353.001.000000

Base 18.132200 0.00 1,150.00 0.00 2,086,353.00

25 Jan 2012 30 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

100,000.000 NJEQ Local 18.088100 0.00 1,000.00 0.00 1,809,810.001.000000

Base 18.088100 0.00 1,000.00 0.00 1,809,810.00

26 Jan 2012 31 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJEQ Local 18.184500 0.00 1,000.00 0.00 1,819,450.001.000000

Base 18.184500 0.00 1,000.00 0.00 1,819,450.00

26 Jan 2012 31 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJEQ Local 18.436100 0.00 1,000.00 0.00 1,844,610.001.000000

Base 18.436100 0.00 1,000.00 0.00 1,844,610.00

26 Jan 2012 31 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 18.231500 0.00 1,000.00 0.00 1,824,150.001.000000

Base 18.231500 0.00 1,000.00 0.00 1,824,150.00
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27 Jan 2012 OPEN USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 18.402200 0.00 1,000.00 0.00 1,841,220.001.000000

Base 18.402200 0.00 1,000.00 0.00 1,841,220.00

27 Jan 2012 OPEN USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJEQ Local 18.420600 0.00 1,000.00 0.00 1,843,060.001.000000

Base 18.420600 0.00 1,000.00 0.00 1,843,060.00

617446448 Total

8,300.00 0.000.00830,000.000 Local 15,152,637.00

Base 0.00 8,300.00 0.00 15,152,637.00

COMMON STOCK USD.01629377508 05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLCNRG ENERGY INC

25,000.000 NJBA Local 17.972200 0.00 250.00 0.00 449,555.001.000000

Base 17.972200 0.00 250.00 0.00 449,555.00

20 Jan 2012 25 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJBA Local 16.203200 0.00 500.00 0.00 810,660.001.000000

Base 16.203200 0.00 500.00 0.00 810,660.00

23 Jan 2012 26 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 16.871800 0.00 500.00 0.00 844,090.001.000000

Base 16.871800 0.00 500.00 0.00 844,090.00

24 Jan 2012 27 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 16.370800 0.00 1,000.00 0.00 1,638,080.001.000000

Base 16.370800 0.00 1,000.00 0.00 1,638,080.00

25 Jan 2012 30 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJEQ Local 16.501900 0.00 500.00 0.00 825,595.001.000000

Base 16.501900 0.00 500.00 0.00 825,595.00
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629377508 Total

2,750.00 0.000.00275,000.000 Local 4,567,980.00

Base 0.00 2,750.00 0.00 4,567,980.00

COMMON STOCK USD.0162944T105 27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLCNVR INC

4,344.000 NJEQ Local 699.969199 0.00 43.44 0.00 3,040,709.641.000000

Base 699.969199 0.00 43.44 0.00 3,040,709.64

30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

5,656.000 NJEQ Local 694.297601 0.00 56.56 0.00 3,927,003.791.000000

Base 694.297601 0.00 56.56 0.00 3,927,003.79

62944T105 Total

100.00 0.000.0010,000.000 Local 6,967,713.43

Base 0.00 100.00 0.00 6,967,713.43

COMMON STOCK USD1.636180101 27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLCNATIONAL FUEL GAS CO

50,000.000 NJBA Local 50.442000 0.00 500.00 0.00 2,522,600.001.000000

Base 50.442000 0.00 500.00 0.00 2,522,600.00

COMMON STOCK USD.163934E108 26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLCNAVISTAR INTERNATIONAL CORP

40,000.000 NJEQ Local 44.693700 0.00 400.00 0.00 1,788,148.001.000000

Base 44.693700 0.00 400.00 0.00 1,788,148.00

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

40,000.000 NJEQ Local 43.904700 0.00 400.00 0.00 1,756,588.001.000000

Base 43.904700 0.00 400.00 0.00 1,756,588.00

30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

40,000.000 NJEQ Local 43.752100 0.00 400.00 0.00 1,750,484.001.000000

Base 43.752100 0.00 400.00 0.00 1,750,484.00
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31 Jan 2012 OPEN USD/DTC 0.01BMO CAPITAL MARKETS

40,000.000 NJEQ Local 43.644400 0.00 400.00 0.00 1,746,176.001.000000

Base 43.644400 0.00 400.00 0.00 1,746,176.00

31 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

40,000.000 NJEQ Local 43.372400 0.00 400.00 0.00 1,735,296.001.000000

Base 43.372400 0.00 400.00 0.00 1,735,296.00

63934E108 Total

2,000.00 0.000.00200,000.000 Local 8,776,692.00

Base 0.00 2,000.00 0.00 8,776,692.00

COMMON STOCK64110D104 06 Jan 2012 11 Jan 2012 USD/DTC 0.05INSTINET LLCNETAPP INC

100,000.000 NJEQ Local 35.078200 0.00 5,000.00 0.00 3,512,820.001.000000

Base 35.078200 0.00 5,000.00 0.00 3,512,820.00

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

15,000.000 NJEQ Local 33.894800 0.00 105.00 0.00 508,527.001.000000

Base 33.894800 0.00 105.00 0.00 508,527.00

13 Jan 2012 19 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

35,000.000 NJEQ Local 34.035000 0.00 350.00 0.00 1,191,575.001.000000

Base 34.035000 0.00 350.00 0.00 1,191,575.00

64110D104 Total

5,455.00 0.000.00150,000.000 Local 5,212,922.00

Base 0.00 5,455.00 0.00 5,212,922.00

COMMON STOCK NPV651587107 23 Jan 2012 26 Jan 2012 USD/DTC 0.01ITG INC.NEWMARKET CORP

10,000.000 NJEQ Local 215.104300 0.00 50.00 0.00 2,151,093.001.000000

Base 215.104300 0.00 50.00 0.00 2,151,093.00
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24 Jan 2012 27 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 216.662300 0.00 100.00 0.00 2,166,723.001.000000

Base 216.662300 0.00 100.00 0.00 2,166,723.00

25 Jan 2012 30 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 214.370000 0.00 100.00 0.00 2,143,800.001.000000

Base 214.370000 0.00 100.00 0.00 2,143,800.00

26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 217.342400 0.00 100.00 0.00 2,173,524.001.000000

Base 217.342400 0.00 100.00 0.00 2,173,524.00

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 218.638300 0.00 100.00 0.00 2,186,483.001.000000

Base 218.638300 0.00 100.00 0.00 2,186,483.00

30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 216.091700 0.00 100.00 0.00 2,161,017.001.000000

Base 216.091700 0.00 100.00 0.00 2,161,017.00

31 Jan 2012 OPEN USD/DTC 0.01BMO CAPITAL MARKETS

10,000.000 NJEQ Local 216.102100 0.00 100.00 0.00 2,161,121.001.000000

Base 216.102100 0.00 100.00 0.00 2,161,121.00

651587107 Total

650.00 0.000.0070,000.000 Local 15,143,761.00

Base 0.00 650.00 0.00 15,143,761.00

COMMON STOCK67072V103 12 Jan 2012 18 Jan 2012 USD/DTC 0.05INSTINET LLCNXSTAGE MEDICAL INC

25,000.000 NJDQ Local 15.897600 0.00 1,250.00 0.00 398,690.001.000000

Base 15.897600 0.00 1,250.00 0.00 398,690.00
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COMMON STOCK713448108 10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLCPEPSICO INC

40,000.000 NJEQ Local 65.866000 0.00 400.00 0.00 2,635,040.001.000000

Base 65.866000 0.00 400.00 0.00 2,635,040.00

12 Jan 2012 18 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 64.806600 0.00 200.00 0.00 1,296,332.001.000000

Base 64.806600 0.00 200.00 0.00 1,296,332.00

713448108 Total

600.00 0.000.0060,000.000 Local 3,931,372.00

Base 0.00 600.00 0.00 3,931,372.00

COMMON STOCK NPV718172109 06 Jan 2012 11 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSPHILIP MORRIS INTERNATIONAL

10,000.000 NJEQ Local 77.096400 0.00 100.00 0.00 771,064.001.000000

Base 77.096400 0.00 100.00 0.00 771,064.00

10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLC

40,000.000 NJEQ Local 77.263600 0.00 400.00 0.00 3,090,944.001.000000

Base 77.263600 0.00 400.00 0.00 3,090,944.00

11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 76.667400 0.00 200.00 0.00 1,533,548.001.000000

Base 76.667400 0.00 200.00 0.00 1,533,548.00

18 Jan 2012 23 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJEQ Local 73.785500 0.00 200.00 0.00 1,475,910.001.000000

Base 73.785500 0.00 200.00 0.00 1,475,910.00

19 Jan 2012 24 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

30,000.000 NJEQ Local 73.796900 0.00 300.00 0.00 2,214,207.001.000000

Base 73.796900 0.00 300.00 0.00 2,214,207.00
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24 Jan 2012 27 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 74.666800 0.00 200.00 0.00 1,493,536.001.000000

Base 74.666800 0.00 200.00 0.00 1,493,536.00

718172109 Total

1,400.00 0.000.00140,000.000 Local 10,579,209.00

Base 0.00 1,400.00 0.00 10,579,209.00

COMMON STOCK720279108 05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLCPIER 1 IMPORTS INC

10,000.000 NJBA Local 14.406400 0.00 100.00 0.00 144,164.001.000000

Base 14.406400 0.00 100.00 0.00 144,164.00

COMMON STOCK USD1.742718109 10 Jan 2012 13 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHPROCTER + GAMBLE CO/THE

150,000.000 NJEQ Local 66.472200 0.00 1,500.00 0.00 9,972,330.001.000000

Base 66.472200 0.00 1,500.00 0.00 9,972,330.00

11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 66.146500 0.00 200.00 0.00 1,323,130.001.000000

Base 66.146500 0.00 200.00 0.00 1,323,130.00

11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 65.686500 0.00 500.00 0.00 3,284,825.001.000000

Base 65.686500 0.00 500.00 0.00 3,284,825.00

19 Jan 2012 24 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

30,000.000 NJEQ Local 66.098700 0.00 300.00 0.00 1,983,261.001.000000

Base 66.098700 0.00 300.00 0.00 1,983,261.00

23 Jan 2012 26 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

20,000.000 NJEQ Local 65.041100 0.00 200.00 0.00 1,301,022.001.000000

Base 65.041100 0.00 200.00 0.00 1,301,022.00
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30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 63.233400 0.00 500.00 0.00 3,162,170.001.000000

Base 63.233400 0.00 500.00 0.00 3,162,170.00

31 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

60,000.000 NJEQ Local 62.933900 0.00 600.00 0.00 3,776,634.001.000000

Base 62.933900 0.00 600.00 0.00 3,776,634.00

742718109 Total

3,800.00 0.000.00380,000.000 Local 24,803,372.00

Base 0.00 3,800.00 0.00 24,803,372.00

COMMON STOCK USD.01745867101 10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLCPULTEGROUP INC

60,000.000 NJBA Local 7.377700 0.00 600.00 0.00 443,262.001.000000

Base 7.377700 0.00 600.00 0.00 443,262.00

COMMON STOCK USD.0174733V100 13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLCQEP RESOURCES INC

100,000.000 NJBA Local 26.978400 0.00 1,000.00 0.00 2,698,840.001.000000

Base 26.978400 0.00 1,000.00 0.00 2,698,840.00

COMMON STOCK USD1.750438103 31 Jan 2012 OPEN USD/DTC 0.01GOLDMAN SACHS INTERNATIONALRADIOSHACK CORP

200,000.000 NJEQ Local 7.257800 0.00 2,000.00 0.00 1,453,560.001.000000

Base 7.257800 0.00 2,000.00 0.00 1,453,560.00

31 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 7.218800 0.00 1,000.00 0.00 722,880.001.000000

Base 7.218800 0.00 1,000.00 0.00 722,880.00

750438103 Total

3,000.00 0.000.00300,000.000 Local 2,176,440.00

Base 0.00 3,000.00 0.00 2,176,440.00
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COMMON STOCK758766109 03 Jan 2012 06 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.REGAL ENTERTAINMENT GROUP A

100,000.000 NJEQ Local 11.767900 0.00 1,000.00 0.00 1,177,790.001.000000

Base 11.767900 0.00 1,000.00 0.00 1,177,790.00

04 Jan 2012 09 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJEQ Local 11.843700 0.00 1,000.00 0.00 1,185,370.001.000000

Base 11.843700 0.00 1,000.00 0.00 1,185,370.00

05 Jan 2012 10 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 11.679800 0.00 1,000.00 0.00 1,168,980.001.000000

Base 11.679800 0.00 1,000.00 0.00 1,168,980.00

05 Jan 2012 10 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

50,000.000 NJEQ Local 11.735800 0.00 500.00 0.00 587,290.001.000000

Base 11.735800 0.00 500.00 0.00 587,290.00

06 Jan 2012 11 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 11.838300 0.00 1,000.00 0.00 1,184,830.001.000000

Base 11.838300 0.00 1,000.00 0.00 1,184,830.00

09 Jan 2012 12 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 11.911800 0.00 1,000.00 0.00 1,192,180.001.000000

Base 11.911800 0.00 1,000.00 0.00 1,192,180.00

19 Jan 2012 24 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 12.275200 0.00 1,000.00 0.00 1,228,520.001.000000

Base 12.275200 0.00 1,000.00 0.00 1,228,520.00

758766109 Total

6,500.00 0.000.00650,000.000 Local 7,724,960.00

Base 0.00 6,500.00 0.00 7,724,960.00



Prepared by State StreetPage 43

Purchase Report by Report Date
Composite

to February 10, 2012View Date:January 31, 2012January 1, 2012

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK USD.0176009N100 31 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHRENT A CENTER INC

5,000.000 NJBA Local 33.912400 0.00 50.00 0.00 169,612.001.000000

Base 33.912400 0.00 50.00 0.00 169,612.00

COMMON STOCK USD.01760759100 24 Jan 2012 27 Jan 2012 USD/DTC 0.05GOLDMAN SACHS INTERNATIONALREPUBLIC SERVICES INC

180,000.000 NJBA Local 28.316500 0.00 9,000.00 0.00 5,105,970.001.000000

Base 28.316500 0.00 9,000.00 0.00 5,105,970.00

26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLC

35,000.000 NJBA Local 28.740300 0.00 350.00 0.00 1,006,260.501.000000

Base 28.740300 0.00 350.00 0.00 1,006,260.50

30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

95,000.000 NJBA Local 29.044800 0.00 950.00 0.00 2,760,206.001.000000

Base 29.044800 0.00 950.00 0.00 2,760,206.00

760759100 Total

10,300.00 0.000.00310,000.000 Local 8,872,436.50

Base 0.00 10,300.00 0.00 8,872,436.50

COMMON STOCK768573107 27 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHRIVERBED TECHNOLOGY INC

20,000.000 NJEQ Local 24.643300 0.00 200.00 0.00 493,066.001.000000

Base 24.643300 0.00 200.00 0.00 493,066.00

COMMON STOCK USD.01772739207 25 Jan 2012 30 Jan 2012 USD/DTC 0.01PERSHING LLCROCK TENN COMPANY  CL A

40,000.000 NJEQ Local 61.264800 0.00 400.00 0.00 2,450,992.001.000000

Base 61.264800 0.00 400.00 0.00 2,450,992.00

30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

10,500.000 NJBA Local 61.751500 0.00 105.00 0.00 648,495.751.000000

Base 61.751500 0.00 105.00 0.00 648,495.75
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772739207 Total

505.00 0.000.0050,500.000 Local 3,099,487.75

Base 0.00 505.00 0.00 3,099,487.75

REIT779287101 13 Jan 2012 13 Jan 2012 USD/DTCAUTREPAT-DISTRIBUTIONROUSE PROPERTIES INC

5,282.258 NJBA Local 11.030000 0.00 0.00 0.00 58,263.311.000000

Base 11.030000 0.00 0.00 0.00 58,263.31

COMMON STOCK USD10.784635104 05 Jan 2012 10 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSSPX CORP

55,000.000 NJBA Local 64.871900 0.00 550.00 0.00 3,568,504.501.000000

Base 64.871900 0.00 550.00 0.00 3,568,504.50

06 Jan 2012 11 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJBA Local 65.358900 0.00 1,000.00 0.00 6,536,890.001.000000

Base 65.358900 0.00 1,000.00 0.00 6,536,890.00

09 Jan 2012 12 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

92,500.000 NJBA Local 65.446700 0.00 925.00 0.00 6,054,744.751.000000

Base 65.446700 0.00 925.00 0.00 6,054,744.75

26 Jan 2012 31 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJBA Local 69.328300 0.00 1,000.00 0.00 6,933,830.001.000000

Base 69.328300 0.00 1,000.00 0.00 6,933,830.00

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

65,000.000 NJBA Local 69.407800 0.00 650.00 0.00 4,512,157.001.000000

Base 69.407800 0.00 650.00 0.00 4,512,157.00

30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

30,000.000 NJBA Local 69.172600 0.00 300.00 0.00 2,075,478.001.000000

Base 69.172600 0.00 300.00 0.00 2,075,478.00
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30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

46,000.000 NJBA Local 70.022500 0.00 460.00 0.00 3,221,495.001.000000

Base 70.022500 0.00 460.00 0.00 3,221,495.00

784635104 Total

4,885.00 0.000.00488,500.000 Local 32,903,099.25

Base 0.00 4,885.00 0.00 32,903,099.25

REIT USD.0178573L106 05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLCSABRA HEALTH CARE REIT INC

70,000.000 NJBA Local 12.570700 0.00 3,500.00 0.00 883,449.001.000000

Base 12.570700 0.00 3,500.00 0.00 883,449.00

09 Jan 2012 12 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

18,000.000 NJBA Local 12.942100 0.00 180.00 0.00 233,137.801.000000

Base 12.942100 0.00 180.00 0.00 233,137.80

11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLC

45,000.000 NJBA Local 13.098100 0.00 2,250.00 0.00 591,664.501.000000

Base 13.098100 0.00 2,250.00 0.00 591,664.50

18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLC

10,000.000 NJBA Local 13.693800 0.00 500.00 0.00 137,438.001.000000

Base 13.693800 0.00 500.00 0.00 137,438.00

78573L106 Total

6,430.00 0.000.00143,000.000 Local 1,845,689.30

Base 0.00 6,430.00 0.00 1,845,689.30

COMMON STOCK80004C101 18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLCSANDISK CORP

95,941.000 NJEQ Local 51.139700 0.00 4,797.05 0.00 4,911,191.001.000000

Base 51.139700 0.00 4,797.05 0.00 4,911,191.00
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18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLC

4,059.000 NJEQ Local 52.039901 0.00 202.95 0.00 211,432.911.000000

Base 52.039901 0.00 202.95 0.00 211,432.91

19 Jan 2012 24 Jan 2012 USD/DTC 0.05INSTINET LLC

20,000.000 NJEQ Local 52.326400 0.00 1,000.00 0.00 1,047,528.001.000000

Base 52.326400 0.00 1,000.00 0.00 1,047,528.00

20 Jan 2012 25 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJEQ Local 52.932900 0.00 200.00 0.00 1,058,858.001.000000

Base 52.932900 0.00 200.00 0.00 1,058,858.00

23 Jan 2012 26 Jan 2012 USD/DTC 0.05INSTINET LLC

20,000.000 NJEQ Local 51.752500 0.00 1,000.00 0.00 1,036,050.001.000000

Base 51.752500 0.00 1,000.00 0.00 1,036,050.00

24 Jan 2012 27 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJEQ Local 51.668400 0.00 200.00 0.00 1,033,568.001.000000

Base 51.668400 0.00 200.00 0.00 1,033,568.00

24 Jan 2012 27 Jan 2012 USD/DTC 0.05INSTINET LLC

30,000.000 NJEQ Local 51.087800 0.00 1,500.00 0.00 1,534,134.001.000000

Base 51.087800 0.00 1,500.00 0.00 1,534,134.00

25 Jan 2012 30 Jan 2012 USD/DTC 0.01ITG INC.

27,400.000 NJEQ Local 51.776300 0.00 191.80 0.00 1,418,862.411.000000

Base 51.776300 0.00 191.80 0.00 1,418,862.41

25 Jan 2012 30 Jan 2012 USD/DTC 0.05INSTINET LLC

77,600.000 NJEQ Local 51.703900 0.00 3,880.00 0.00 4,016,102.641.000000

Base 51.703900 0.00 3,880.00 0.00 4,016,102.64

25 Jan 2012 30 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

185,000.000 NJEQ Local 51.371500 0.00 1,850.00 0.00 9,505,577.501.000000

Base 51.371500 0.00 1,850.00 0.00 9,505,577.50
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26 Jan 2012 31 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

100,000.000 NJEQ Local 47.182000 0.00 1,000.00 0.00 4,719,200.001.000000

Base 47.182000 0.00 1,000.00 0.00 4,719,200.00

26 Jan 2012 31 Jan 2012 USD/DTC 0.01ITG INC.

100,000.000 NJEQ Local 45.860000 0.00 700.00 0.00 4,586,700.001.000000

Base 45.860000 0.00 700.00 0.00 4,586,700.00

27 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 45.713300 0.00 500.00 0.00 2,286,165.001.000000

Base 45.713300 0.00 500.00 0.00 2,286,165.00

80004C101 Total

17,021.80 0.000.00750,000.000 Local 37,365,369.46

Base 0.00 17,021.80 0.00 37,365,369.46

COMMON STOCK USD.01834376501 24 Jan 2012 27 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.SOLUTIA INC

100,000.000 NJBA Local 19.395700 0.00 1,000.00 0.00 1,940,570.001.000000

Base 19.395700 0.00 1,000.00 0.00 1,940,570.00

COMMON STOCK USD.0183545G102 18 Jan 2012 23 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHSONIC AUTOMOTIVE INC CLASS A

10,000.000 NJBA Local 15.934600 0.00 100.00 0.00 159,446.001.000000

Base 15.934600 0.00 100.00 0.00 159,446.00

COMMON STOCK USD1.844741108 23 Jan 2012 26 Jan 2012 USD/DTC 0.05GOLDMAN SACHS INTERNATIONALSOUTHWEST AIRLINES CO

65,000.000 NJBA Local 9.283000 0.00 3,250.00 0.00 606,645.001.000000

Base 9.283000 0.00 3,250.00 0.00 606,645.00

25 Jan 2012 30 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

200,000.000 NJBA Local 9.460100 0.00 2,000.00 0.00 1,894,020.001.000000

Base 9.460100 0.00 2,000.00 0.00 1,894,020.00
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844741108 Total

5,250.00 0.000.00265,000.000 Local 2,500,665.00

Base 0.00 5,250.00 0.00 2,500,665.00

REIT USD.0185254J102 05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLCSTAG INDUSTRIAL INC

6,301.000 NJBA Local 11.750000 0.00 315.05 0.00 74,351.801.000000

Base 11.750000 0.00 315.05 0.00 74,351.80

06 Jan 2012 11 Jan 2012 USD/DTC 0.05INSTINET LLC

3,699.000 NJBA Local 11.749300 0.00 184.95 0.00 43,645.611.000000

Base 11.749300 0.00 184.95 0.00 43,645.61

85254J102 Total

500.00 0.000.0010,000.000 Local 117,997.41

Base 0.00 500.00 0.00 117,997.41

REIT USD.0185571B105 04 Jan 2012 09 Jan 2012 USD/DTC 0.05INSTINET LLCSTARWOOD PROPERTY TRUST INC

10,000.000 NJBA Local 18.904000 0.00 500.00 0.00 189,540.001.000000

Base 18.904000 0.00 500.00 0.00 189,540.00

31 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

10,000.000 NJBA Local 19.778500 0.00 100.00 0.00 197,885.001.000000

Base 19.778500 0.00 100.00 0.00 197,885.00

85571B105 Total

600.00 0.000.0020,000.000 Local 387,425.00

Base 0.00 600.00 0.00 387,425.00

COMMON STOCK USD.01862685104 05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLCSTRATASYS INC

31,139.000 NJDQ Local 31.137000 0.00 1,556.95 0.00 971,131.991.000000

Base 31.137000 0.00 1,556.95 0.00 971,131.99



Prepared by State StreetPage 49

Purchase Report by Report Date
Composite

to February 10, 2012View Date:January 31, 2012January 1, 2012

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK86722A103 18 Jan 2012 24 Jan 2012 USD/DTC6 SPINOFF NON CASHSUNCOKE ENERGY INC

53,046.458 NJBA Local 11.327704 0.00 0.00 0.00 600,894.581.000000

Base 11.327704 0.00 0.00 0.00 600,894.58

COMMON STOCK USD.0187264S106 06 Jan 2012 11 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALTRW AUTOMOTIVE HOLDINGS CORP

50,000.000 NJBA Local 34.719900 0.00 500.00 0.00 1,736,495.001.000000

Base 34.719900 0.00 500.00 0.00 1,736,495.00

COMMON STOCK87612E106 05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLCTARGET CORP

125,000.000 NJEQ Local 48.002900 0.00 1,250.00 0.00 6,001,612.501.000000

Base 48.002900 0.00 1,250.00 0.00 6,001,612.50

05 Jan 2012 10 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

125,000.000 NJEQ Local 48.018500 0.00 1,250.00 0.00 6,003,562.501.000000

Base 48.018500 0.00 1,250.00 0.00 6,003,562.50

06 Jan 2012 11 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 49.014000 0.00 1,000.00 0.00 4,902,400.001.000000

Base 49.014000 0.00 1,000.00 0.00 4,902,400.00

87612E106 Total

3,500.00 0.000.00350,000.000 Local 16,907,575.00

Base 0.00 3,500.00 0.00 16,907,575.00

COMMON STOCK87819P102 04 Jan 2012 09 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSTEAVANA HOLDINGS INC

14,635.000 NJDQ Local 16.993200 0.00 146.35 0.00 248,841.831.000000

Base 16.993200 0.00 146.35 0.00 248,841.83

05 Jan 2012 10 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

4,000.000 NJDQ Local 16.997500 0.00 40.00 0.00 68,030.001.000000

Base 16.997500 0.00 40.00 0.00 68,030.00
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06 Jan 2012 11 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

4,568.000 NJDQ Local 17.000000 0.00 45.68 0.00 77,701.681.000000

Base 17.000000 0.00 45.68 0.00 77,701.68

09 Jan 2012 12 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

2,797.000 NJDQ Local 17.000000 0.00 27.97 0.00 47,576.971.000000

Base 17.000000 0.00 27.97 0.00 47,576.97

17 Jan 2012 20 Jan 2012 USD/DTC 0.01PERSHING LLC

14,300.000 NJDQ Local 17.305800 0.00 143.00 0.00 247,615.941.000000

Base 17.305800 0.00 143.00 0.00 247,615.94

87819P102 Total

403.00 0.000.0040,300.000 Local 689,766.42

Base 0.00 403.00 0.00 689,766.42

COMMON STOCK USD.0188338T104 11 Jan 2012 17 Jan 2012 USD/DTC 0.05MCGIVNEY,JOHN M. SECURITIES, INC.THERAVANCE INC

120,000.000 NJBA Local 17.640800 0.00 6,000.00 0.00 2,122,896.001.000000

Base 17.640800 0.00 6,000.00 0.00 2,122,896.00

REIT USD.1903002103 19 Jan 2012 24 Jan 2012 USD/DTC 0.01PERSHING LLCUMH PROPERTIES INC

10,000.000 NJBA Local 9.426100 0.00 100.00 0.00 94,361.001.000000

Base 9.426100 0.00 100.00 0.00 94,361.00

24 Jan 2012 27 Jan 2012 USD/DTC 0.01PERSHING LLC

1,494.000 NJBA Local 9.750000 0.00 14.94 0.00 14,581.441.000000

Base 9.750000 0.00 14.94 0.00 14,581.44

31 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

8,506.000 NJBA Local 10.206700 0.00 85.06 0.00 86,903.251.000000

Base 10.206700 0.00 85.06 0.00 86,903.25
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903002103 Total

200.00 0.000.0020,000.000 Local 195,845.69

Base 0.00 200.00 0.00 195,845.69

COMMON STOCK USD.01903236107 30 Jan 2012 OPEN USD/DTC 0.01GOLDMAN SACHS INTERNATIONALURS CORP

106,000.000 NJBA Local 40.868200 0.00 1,060.00 0.00 4,333,089.201.000000

Base 40.868200 0.00 1,060.00 0.00 4,333,089.20

COMMON STOCK904311107 12 Jan 2012 18 Jan 2012 USD/DTC 0.01PERSHING LLCUNDER ARMOUR INC CLASS A

60,000.000 NJEQ Local 76.555000 0.00 600.00 0.00 4,593,900.001.000000

Base 76.555000 0.00 600.00 0.00 4,593,900.00

12 Jan 2012 18 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 77.563100 0.00 100.00 0.00 775,731.001.000000

Base 77.563100 0.00 100.00 0.00 775,731.00

13 Jan 2012 19 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

70,000.000 NJEQ Local 77.412500 0.00 700.00 0.00 5,419,575.001.000000

Base 77.412500 0.00 700.00 0.00 5,419,575.00

17 Jan 2012 20 Jan 2012 USD/DTC 0.01PERSHING LLC

40,000.000 NJEQ Local 77.973100 0.00 400.00 0.00 3,119,324.001.000000

Base 77.973100 0.00 400.00 0.00 3,119,324.00

18 Jan 2012 23 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

30,000.000 NJEQ Local 72.808100 0.00 300.00 0.00 2,184,543.001.000000

Base 72.808100 0.00 300.00 0.00 2,184,543.00

19 Jan 2012 24 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

40,000.000 NJEQ Local 73.109800 0.00 400.00 0.00 2,924,792.001.000000

Base 73.109800 0.00 400.00 0.00 2,924,792.00
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19 Jan 2012 24 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJEQ Local 73.032000 0.00 200.00 0.00 1,460,840.001.000000

Base 73.032000 0.00 200.00 0.00 1,460,840.00

20 Jan 2012 25 Jan 2012 USD/DTC 0.01PERSHING LLC

30,000.000 NJEQ Local 73.007700 0.00 300.00 0.00 2,190,531.001.000000

Base 73.007700 0.00 300.00 0.00 2,190,531.00

23 Jan 2012 26 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

40,000.000 NJEQ Local 76.070200 0.00 400.00 0.00 3,043,208.001.000000

Base 76.070200 0.00 400.00 0.00 3,043,208.00

24 Jan 2012 27 Jan 2012 USD/DTC 0.01PERSHING LLC

40,000.000 NJEQ Local 75.380200 0.00 400.00 0.00 3,015,608.001.000000

Base 75.380200 0.00 400.00 0.00 3,015,608.00

904311107 Total

3,800.00 0.000.00380,000.000 Local 28,728,052.00

Base 0.00 3,800.00 0.00 28,728,052.00

COMMON STOCK91324T302 13 Jan 2012 19 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHUNITEK GLOBAL SERVICES INC

20,000.000 NJEQ Local 3.278500 0.00 200.00 0.00 65,770.001.000000

Base 3.278500 0.00 200.00 0.00 65,770.00

COMMON STOCK USD.0191913Y100 05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLCVALERO ENERGY CORP

50,000.000 NJBA Local 19.361000 0.00 500.00 0.00 968,550.001.000000

Base 19.361000 0.00 500.00 0.00 968,550.00

COMMON STOCK NPV919794107 03 Jan 2012 04 Jan 2012 USD/DTCMERGER NON CASHVALLEY NATIONAL BANCORP

20,500.000 NJBW Local 9.156843 0.00 0.00 0.00 187,715.301.000000

Base 9.156843 0.00 0.00 0.00 187,715.30
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COMMON STOCK USD.01922417100 03 Jan 2012 06 Jan 2012 USD/DTC 0.05MERRILL LYNCH PIERCE FENNER + SMITHVEECO INSTRUMENTS INC

50,000.000 NJEQ Local 21.662200 0.00 2,500.00 0.00 1,085,610.001.000000

Base 21.662200 0.00 2,500.00 0.00 1,085,610.00

04 Jan 2012 09 Jan 2012 USD/DTC 0.05INSTINET LLC

40,000.000 NJEQ Local 21.254300 0.00 2,000.00 0.00 852,172.001.000000

Base 21.254300 0.00 2,000.00 0.00 852,172.00

05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLC

20,000.000 NJEQ Local 22.228800 0.00 1,000.00 0.00 445,576.001.000000

Base 22.228800 0.00 1,000.00 0.00 445,576.00

922417100 Total

5,500.00 0.000.00110,000.000 Local 2,383,358.00

Base 0.00 5,500.00 0.00 2,383,358.00

COMMON STOCK USD.192343V104 06 Jan 2012 11 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALVERIZON COMMUNICATIONS INC

111,000.000 NJBA Local 38.381900 0.00 1,110.00 0.00 4,261,500.901.000000

Base 38.381900 0.00 1,110.00 0.00 4,261,500.90

COMMON STOCK USD.5929297109 18 Jan 2012 23 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHWMS INDUSTRIES INC

25,000.000 NJBA Local 21.405400 0.00 250.00 0.00 535,385.001.000000

Base 21.405400 0.00 250.00 0.00 535,385.00

COMMON STOCK USD.1931142103 06 Jan 2012 11 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSWAL MART STORES INC

21,000.000 NJBA Local 59.185600 0.00 210.00 0.00 1,243,107.601.000000

Base 59.185600 0.00 210.00 0.00 1,243,107.60

COMMON STOCK USD.5942622200 23 Jan 2012 26 Jan 2012 USD/DTC 0.01BNY CONVERGEXWATSCO INC

30,000.000 NJEQ Local 67.818600 0.00 150.00 0.00 2,034,708.001.000000

Base 67.818600 0.00 150.00 0.00 2,034,708.00



Prepared by State StreetPage 54

Purchase Report by Report Date
Composite

to February 10, 2012View Date:January 31, 2012January 1, 2012

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

24 Jan 2012 27 Jan 2012 USD/DTC 0.01PERSHING LLC

30,000.000 NJEQ Local 68.341300 0.00 300.00 0.00 2,050,539.001.000000

Base 68.341300 0.00 300.00 0.00 2,050,539.00

25 Jan 2012 30 Jan 2012 USD/DTC 0.01PERSHING LLC

30,000.000 NJEQ Local 68.820300 0.00 300.00 0.00 2,064,909.001.000000

Base 68.820300 0.00 300.00 0.00 2,064,909.00

26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 70.141300 0.00 100.00 0.00 701,513.001.000000

Base 70.141300 0.00 100.00 0.00 701,513.00

942622200 Total

850.00 0.000.00100,000.000 Local 6,851,669.00

Base 0.00 850.00 0.00 6,851,669.00

COMMON STOCK942683103 18 Jan 2012 23 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHWATSON PHARMACEUTICALS INC

30,000.000 NJEQ Local 57.831100 0.00 300.00 0.00 1,735,233.001.000000

Base 57.831100 0.00 300.00 0.00 1,735,233.00

COMMON STOCK USD1.963320106 03 Jan 2012 06 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSWHIRLPOOL CORP

100,000.000 NJEQ Local 48.886000 0.00 1,000.00 0.00 4,889,600.001.000000

Base 48.886000 0.00 1,000.00 0.00 4,889,600.00

04 Jan 2012 09 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJEQ Local 48.237800 0.00 500.00 0.00 2,412,390.001.000000

Base 48.237800 0.00 500.00 0.00 2,412,390.00

963320106 Total

1,500.00 0.000.00150,000.000 Local 7,301,990.00

Base 0.00 1,500.00 0.00 7,301,990.00
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COMMON STOCK98212B103 13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLCWPX ENERGY INC

100,000.000 NJBA Local 15.663600 0.00 1,000.00 0.00 1,567,360.001.000000

Base 15.663600 0.00 1,000.00 0.00 1,567,360.00

20 Jan 2012 25 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJBA Local 14.662800 0.00 1,000.00 0.00 1,467,280.001.000000

Base 14.662800 0.00 1,000.00 0.00 1,467,280.00

03 Jan 2012 05 Jan 2012 USD/DTC2 SPINOFF NON CASH

205,000.000 NJBA Local 9.077815 0.00 0.00 0.00 1,860,952.131.000000

Base 9.077815 0.00 0.00 0.00 1,860,952.13

98212B103 Total

2,000.00 0.000.00405,000.000 Local 4,895,592.13

Base 0.00 2,000.00 0.00 4,895,592.13

COMMON STOCK USD1.G47791101 24 Jan 2012 27 Jan 2012 USD/DTC 0.05GOLDMAN SACHS INTERNATIONALINGERSOLL RAND PLC

250,000.000 NJBA Local 35.562100 0.00 12,500.00 0.00 8,903,025.001.000000

Base 35.562100 0.00 12,500.00 0.00 8,903,025.00

25 Jan 2012 30 Jan 2012 USD/DTC 0.01PERSHING LLC

125,000.000 NJBA Local 35.203300 0.00 1,250.00 0.00 4,401,662.501.000000

Base 35.203300 0.00 1,250.00 0.00 4,401,662.50

25 Jan 2012 30 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

125,000.000 NJBA Local 35.322600 0.00 1,250.00 0.00 4,416,575.001.000000

Base 35.322600 0.00 1,250.00 0.00 4,416,575.00

G47791101 Total

15,000.00 0.000.00500,000.000 Local 17,721,262.50

Base 0.00 15,000.00 0.00 17,721,262.50
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COMMON STOCKG6359F103 31 Jan 2012 OPEN USD/DTC 0.01J.P. MORGAN CLEARING CORP.NABORS INDUSTRIES LTD

100,000.000 NJEQ Local 18.678600 0.00 1,000.00 0.00 1,868,860.001.000000

Base 18.678600 0.00 1,000.00 0.00 1,868,860.00

COMMON STOCK CHF6.7H89128104 03 Jan 2012 06 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.TYCO INTERNATIONAL LTD

113,000.000 NJBA Local 47.960600 0.00 1,130.00 0.00 5,420,677.791.000000

Base 47.960600 0.00 1,130.00 0.00 5,420,677.79

03 Jan 2012 06 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJBA Local 47.935500 0.00 1,000.00 0.00 4,794,550.001.000000

Base 47.935500 0.00 1,000.00 0.00 4,794,550.00

04 Jan 2012 09 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

75,000.000 NJBA Local 47.867600 0.00 750.00 0.00 3,590,820.001.000000

Base 47.867600 0.00 750.00 0.00 3,590,820.00

04 Jan 2012 09 Jan 2012 USD/DTC 0.01PERSHING LLC

75,000.000 NJBA Local 47.910200 0.00 750.00 0.00 3,594,015.001.000000

Base 47.910200 0.00 750.00 0.00 3,594,015.00

11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJBA Local 48.907700 0.00 500.00 0.00 2,445,885.001.000000

Base 48.907700 0.00 500.00 0.00 2,445,885.00

25 Jan 2012 30 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 49.178600 0.00 1,000.00 0.00 4,918,860.001.000000

Base 49.178600 0.00 1,000.00 0.00 4,918,860.00

26 Jan 2012 31 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

80,000.000 NJEQ Local 50.059400 0.00 800.00 0.00 4,005,552.001.000000

Base 50.059400 0.00 800.00 0.00 4,005,552.00

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

70,000.000 NJEQ Local 49.312300 0.00 700.00 0.00 3,452,561.001.000000

Base 49.312300 0.00 700.00 0.00 3,452,561.00
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30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 48.806900 0.00 200.00 0.00 976,338.001.000000

Base 48.806900 0.00 200.00 0.00 976,338.00

H89128104 Total

6,830.00 0.000.00683,000.000 Local 33,199,258.79

Base 0.00 6,830.00 0.00 33,199,258.79

US DOLLAR  Total

0.00Local24,003,361.716

0.00Base

0.00

0.00

460,843.15

460,843.15

741,270,787.68

741,270,787.68

EQUITY  Total

24,003,361.716
Base 0.00 460,843.15 0.00 741,270,787.68

PURCHASE Total
24,003,361.716

0.00 460,843.15 0.00 741,270,787.68Base
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EQUITY
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COMMON STOCK USD2.5000868109 17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.ACNB CORP

800.000 NJBW Local 14.045000 0.00 5.60 0.22 11,230.181.000000

Base 14.045000 0.00 5.60 0.22 11,230.18

19 Jan 2012 24 Jan 2012 USD/DTC 0.01ITG INC.

600.000 NJBW Local 13.985000 0.00 4.20 0.17 8,386.631.000000

Base 13.985000 0.00 4.20 0.17 8,386.63

20 Jan 2012 25 Jan 2012 USD/DTC 0.01ITG INC.

600.000 NJBW Local 13.983200 0.00 4.20 0.17 8,385.551.000000

Base 13.983200 0.00 4.20 0.17 8,385.55

000868109 Total

14.00 0.560.002,000.000 Local 28,002.36

Base 0.00 14.00 0.56 28,002.36

COMMON STOCK USD.01001547108 11 Jan 2012 17 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSAK STEEL HOLDING CORP

50,000.000 NJBA Local 9.700000 0.00 500.00 9.32 484,490.681.000000

Base 9.700000 0.00 500.00 9.32 484,490.68

24 Jan 2012 27 Jan 2012 USD/DTC 0.05GOLDMAN SACHS INTERNATIONAL

100,000.000 NJBA Local 9.181600 0.00 5,000.00 17.63 913,142.371.000000

Base 9.181600 0.00 5,000.00 17.63 913,142.37

25 Jan 2012 30 Jan 2012 USD/DTC 0.05INSTINET LLC

50,000.000 NJBA Local 9.511500 0.00 2,500.00 9.14 473,065.861.000000

Base 9.511500 0.00 2,500.00 9.14 473,065.86

26 Jan 2012 31 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

50,000.000 NJBA Local 9.818700 0.00 500.00 9.43 490,425.571.000000

Base 9.818700 0.00 500.00 9.43 490,425.57
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30 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJBA Local 9.637100 0.00 500.00 9.26 481,345.741.000000

Base 9.637100 0.00 500.00 9.26 481,345.74

001547108 Total

9,000.00 54.780.00300,000.000 Local 2,842,470.22

Base 0.00 9,000.00 54.78 2,842,470.22

COMMON STOCK USD1.00206R102 03 Jan 2012 06 Jan 2012 USD/DTC 0.05MERRILL LYNCH PIERCE FENNER + SMITHAT+T INC

100,000.000 NJEQ Local 30.455000 0.00 5,000.00 58.48 3,040,441.521.000000

Base 30.455000 0.00 5,000.00 58.48 3,040,441.52

04 Jan 2012 09 Jan 2012 USD/DTC 0.05MERRILL LYNCH PIERCE FENNER + SMITH

100,000.000 NJEQ Local 30.541000 0.00 5,000.00 58.64 3,049,041.351.000000

Base 30.541000 0.00 5,000.00 58.64 3,049,041.35

11 Jan 2012 17 Jan 2012 USD/DTC 0.01HARRIS UPHAM & CO INCORPORATED

133,800.000 NJBA Local 29.877300 0.00 669.00 76.76 3,996,836.981.000000

Base 29.877300 0.00 669.00 76.76 3,996,836.98

00206R102 Total

10,669.00 193.880.00333,800.000 Local 10,086,319.85

Base 0.00 10,669.00 193.88 10,086,319.85

COMMON STOCK00507V109 18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLCACTIVISION BLIZZARD INC

100,000.000 NJEQ Local 12.210300 0.00 5,000.00 23.45 1,216,006.551.000000

Base 12.210300 0.00 5,000.00 23.45 1,216,006.55

COMMON STOCK USD1.009158106 05 Jan 2012 10 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.AIR PRODUCTS + CHEMICALS INC

70,000.000 NJBA Local 86.470400 0.00 700.00 116.22 6,052,111.781.000000

Base 86.470400 0.00 700.00 116.22 6,052,111.78
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11 Jan 2012 17 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJBA Local 87.547900 0.00 500.00 84.05 4,376,810.951.000000

Base 87.547900 0.00 500.00 84.05 4,376,810.95

24 Jan 2012 27 Jan 2012 USD/DTC 0.05GOLDMAN SACHS INTERNATIONAL

38,200.000 NJBA Local 87.080200 0.00 1,910.00 63.87 3,324,489.771.000000

Base 87.080200 0.00 1,910.00 63.87 3,324,489.77

24 Jan 2012 27 Jan 2012 USD/DTC 0.01PERSHING LLC

61,800.000 NJBA Local 87.101700 0.00 618.00 103.36 5,382,163.701.000000

Base 87.101700 0.00 618.00 103.36 5,382,163.70

009158106 Total

3,728.00 367.500.00220,000.000 Local 19,135,576.20

Base 0.00 3,728.00 367.50 19,135,576.20

COMMON STOCK USD.01009363102 05 Jan 2012 10 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALAIRGAS INC

75,000.000 NJBA Local 79.552400 0.00 750.00 114.56 5,965,565.441.000000

Base 79.552400 0.00 750.00 114.56 5,965,565.44

COMMON STOCK USD.01012653101 24 Jan 2012 27 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALALBEMARLE CORP

110,000.000 NJBA Local 62.747700 0.00 1,100.00 132.53 6,901,014.461.000000

Base 62.747700 0.00 1,100.00 132.53 6,901,014.46

24 Jan 2012 27 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

90,000.000 NJBA Local 62.646400 0.00 900.00 108.26 5,637,167.741.000000

Base 62.646400 0.00 900.00 108.26 5,637,167.74

25 Jan 2012 30 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

100,000.000 NJBA Local 61.887100 0.00 1,000.00 118.83 6,187,591.161.000000

Base 61.887100 0.00 1,000.00 118.83 6,187,591.16
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012653101 Total

3,000.00 359.620.00300,000.000 Local 18,725,773.36

Base 0.00 3,000.00 359.62 18,725,773.36

COMMON STOCK USD.01018490102 11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLCALLERGAN INC

55,000.000 NJBA Local 88.187400 0.00 550.00 93.13 4,849,663.871.000000

Base 88.187400 0.00 550.00 93.13 4,849,663.87

COMMON STOCK USD1.019205103 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.ALLIANCE FINANCIAL CORP

1,102.000 NJBW Local 31.839800 0.00 7.71 0.68 35,079.071.000000

Base 31.839800 0.00 7.71 0.68 35,079.07

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

898.000 NJBW Local 31.235601 0.00 6.29 0.54 28,042.741.000000

Base 31.235601 0.00 6.29 0.54 28,042.74

019205103 Total

14.00 1.220.002,000.000 Local 63,121.81

Base 0.00 14.00 1.22 63,121.81

COMMON STOCK USD.01023135106 26 Jan 2012 31 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHAMAZON.COM INC

20,000.000 NJEQ Local 192.187700 0.00 200.00 73.81 3,843,480.181.000000

Base 192.187700 0.00 200.00 73.81 3,843,480.18

27 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJEQ Local 194.335800 0.00 200.00 74.63 3,886,441.371.000000

Base 194.335800 0.00 200.00 74.63 3,886,441.37

31 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

30,000.000 NJEQ Local 193.164400 0.00 300.00 111.27 5,794,520.731.000000

Base 193.164400 0.00 300.00 111.27 5,794,520.73
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023135106 Total

700.00 259.710.0070,000.000 Local 13,524,442.28

Base 0.00 700.00 259.71 13,524,442.28

COMMON STOCK USD.01024061103 10 Jan 2012 13 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSAMERICAN AXLE + MFG HOLDINGS

50,000.000 NJEQ Local 11.396700 0.00 500.00 10.95 569,324.051.000000

Base 11.396700 0.00 500.00 10.95 569,324.05

11 Jan 2012 17 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 11.615700 0.00 500.00 11.16 580,273.841.000000

Base 11.615700 0.00 500.00 11.16 580,273.84

12 Jan 2012 18 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJEQ Local 11.503200 0.00 500.00 11.05 574,648.951.000000

Base 11.503200 0.00 500.00 11.05 574,648.95

18 Jan 2012 23 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJEQ Local 10.964300 0.00 500.00 10.53 547,704.471.000000

Base 10.964300 0.00 500.00 10.53 547,704.47

23 Jan 2012 26 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 11.680800 0.00 500.00 11.22 583,528.781.000000

Base 11.680800 0.00 500.00 11.22 583,528.78

024061103 Total

2,500.00 54.910.00250,000.000 Local 2,855,480.09

Base 0.00 2,500.00 54.91 2,855,480.09

COMMON STOCK USD.01029912201 03 Jan 2012 03 Jan 2012 USD/DTCMERGER NON CASHAMERICAN TOWER CORP CL A

527,300.000 NJBA Local 49.658949 0.00 0.00 0.00 26,185,164.281.000000

Base 49.658949 0.00 0.00 0.00 26,185,164.28
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03 Jan 2012 03 Jan 2012 USD/DTCMERGER NON CASH

800,000.000 NJEQ Local 34.072613 0.00 0.00 0.00 27,258,091.071.000000

Base 34.072613 0.00 0.00 0.00 27,258,091.07

029912201 Total

0.00 0.000.001,327,300.000 Local 53,443,255.35

Base 0.00 0.00 0.00 53,443,255.35

REIT USD.0103027X100 13 Jan 2012 19 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHAMERICAN TOWER CORP

55,000.000 NJBA Local 62.195200 0.00 550.00 65.68 3,420,120.311.000000

Base 62.195200 0.00 550.00 65.68 3,420,120.31

COMMON STOCK032095101 18 Jan 2012 23 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALAMPHENOL CORP CL A

100,000.000 NJBA Local 52.826900 0.00 1,000.00 101.43 5,281,588.571.000000

Base 52.826900 0.00 1,000.00 101.43 5,281,588.57

COMMON STOCK037411105 05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLCAPACHE CORP

10,000.000 NJBA Local 96.023500 0.00 100.00 18.44 960,116.561.000000

Base 96.023500 0.00 100.00 18.44 960,116.56

11 Jan 2012 17 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

90,000.000 NJBA Local 96.565000 0.00 900.00 166.87 8,689,783.131.000000

Base 96.565000 0.00 900.00 166.87 8,689,783.13

24 Jan 2012 27 Jan 2012 USD/DTC 0.01PERSHING LLC

30,000.000 NJEQ Local 97.144000 0.00 300.00 55.96 2,913,964.041.000000

Base 97.144000 0.00 300.00 55.96 2,913,964.04

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 97.846300 0.00 200.00 37.58 1,956,688.411.000000

Base 97.846300 0.00 200.00 37.58 1,956,688.41
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037411105 Total

1,500.00 278.850.00150,000.000 Local 14,520,552.14

Base 0.00 1,500.00 278.85 14,520,552.14

COMMON STOCK NPV037833100 06 Jan 2012 11 Jan 2012 USD/DTC 0.05INSTINET LLCAPPLE INC

10,000.000 NJEQ Local 422.046300 0.00 500.00 81.04 4,219,881.961.000000

Base 422.046300 0.00 500.00 81.04 4,219,881.96

10 Jan 2012 13 Jan 2012 USD/DTC 0.05INSTINET LLC

10,000.000 NJEQ Local 425.187600 0.00 500.00 81.64 4,251,294.361.000000

Base 425.187600 0.00 500.00 81.64 4,251,294.36

11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLC

10,000.000 NJEQ Local 421.493400 0.00 500.00 80.93 4,214,353.071.000000

Base 421.493400 0.00 500.00 80.93 4,214,353.07

11 Jan 2012 17 Jan 2012 USD/DTC 0.05MCGIVNEY,JOHN M. SECURITIES, INC.

25,000.000 NJBA Local 421.399800 0.00 1,250.00 202.28 10,533,542.721.000000

Base 421.399800 0.00 1,250.00 202.28 10,533,542.72

037833100 Total

2,750.00 445.890.0055,000.000 Local 23,219,072.11

Base 0.00 2,750.00 445.89 23,219,072.11

COMMON STOCK USD.01039380100 03 Jan 2012 06 Jan 2012 USD/DTC 0.01PERSHING LLCARCH COAL INC

100,000.000 NJEQ Local 15.245700 0.00 1,000.00 29.28 1,523,540.721.000000

Base 15.245700 0.00 1,000.00 29.28 1,523,540.72

04 Jan 2012 09 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 15.029200 0.00 1,000.00 28.86 1,501,891.131.000000

Base 15.029200 0.00 1,000.00 28.86 1,501,891.13
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05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 14.956600 0.00 500.00 14.36 747,315.641.000000

Base 14.956600 0.00 500.00 14.36 747,315.64

06 Jan 2012 11 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJEQ Local 15.223500 0.00 1,000.00 29.23 1,521,320.771.000000

Base 15.223500 0.00 1,000.00 29.23 1,521,320.77

09 Jan 2012 12 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJEQ Local 15.268300 0.00 1,000.00 29.32 1,525,800.671.000000

Base 15.268300 0.00 1,000.00 29.32 1,525,800.67

11 Jan 2012 17 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJEQ Local 15.641100 0.00 1,000.00 30.04 1,563,079.961.000000

Base 15.641100 0.00 1,000.00 30.04 1,563,079.96

12 Jan 2012 18 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 15.645700 0.00 1,000.00 30.04 1,563,539.961.000000

Base 15.645700 0.00 1,000.00 30.04 1,563,539.96

18 Jan 2012 23 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 13.636900 0.00 1,000.00 26.19 1,362,663.811.000000

Base 13.636900 0.00 1,000.00 26.19 1,362,663.81

23 Jan 2012 26 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

75,000.000 NJEQ Local 14.399300 0.00 750.00 20.74 1,079,176.761.000000

Base 14.399300 0.00 750.00 20.74 1,079,176.76

23 Jan 2012 26 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

75,000.000 NJEQ Local 14.419800 0.00 750.00 20.77 1,080,714.231.000000

Base 14.419800 0.00 750.00 20.77 1,080,714.23

24 Jan 2012 27 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJEQ Local 13.729300 0.00 1,000.00 26.37 1,371,903.621.000000

Base 13.729300 0.00 1,000.00 26.37 1,371,903.62
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039380100 Total

10,000.00 285.200.001,000,000.000 Local 14,840,947.27

Base 0.00 10,000.00 285.20 14,840,947.27

COMMON STOCK USD1.042735100 23 Jan 2012 26 Jan 2012 USD/DTC 0.01ITG INC.ARROW ELECTRONICS INC

30,000.000 NJEQ Local 41.235400 0.00 300.00 23.76 1,236,738.241.000000

Base 41.235400 0.00 300.00 23.76 1,236,738.24

COMMON STOCK USD.01044209104 24 Jan 2012 27 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSASHLAND INC

25,000.000 NJBA Local 63.572500 0.00 250.00 30.52 1,589,031.981.000000

Base 63.572500 0.00 250.00 30.52 1,589,031.98

COMMON STOCK049513104 11 Jan 2012 17 Jan 2012 USD/DTC 0.05MCGIVNEY,JOHN M. SECURITIES, INC.ATMEL CORP

50,000.000 NJBA Local 8.876100 0.00 2,500.00 8.53 441,296.471.000000

Base 8.876100 0.00 2,500.00 8.53 441,296.47

20 Jan 2012 25 Jan 2012 USD/DTC 0.05INSTINET LLC

50,000.000 NJBA Local 10.051400 0.00 2,500.00 9.65 500,060.351.000000

Base 10.051400 0.00 2,500.00 9.65 500,060.35

049513104 Total

5,000.00 18.180.00100,000.000 Local 941,356.82

Base 0.00 5,000.00 18.18 941,356.82

COMMON STOCK NPV062896105 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.BANK OF KENTUCKY FINL CORP

1,029.000 NJBW Local 20.992900 0.00 7.20 0.42 21,594.071.000000

Base 20.992900 0.00 7.20 0.42 21,594.07

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

28.000 NJBW Local 21.380000 0.00 0.20 0.02 598.421.000000

Base 21.380000 0.00 0.20 0.02 598.42
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13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

743.000 NJBW Local 20.772301 0.00 5.20 0.30 15,428.321.000000

Base 20.772301 0.00 5.20 0.30 15,428.32

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

200.000 NJBW Local 20.812500 0.00 1.40 0.08 4,161.021.000000

Base 20.812500 0.00 1.40 0.08 4,161.02

062896105 Total

14.00 0.820.002,000.000 Local 41,781.83

Base 0.00 14.00 0.82 41,781.83

COMMON STOCK USD.01063750103 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.BANK MUTUAL CORP

9,598.000 NJBW Local 3.251900 0.00 67.19 0.60 31,143.951.000000

Base 3.251900 0.00 67.19 0.60 31,143.95

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

14,538.000 NJBW Local 3.314900 0.00 101.77 0.93 48,089.321.000000

Base 3.314900 0.00 101.77 0.93 48,089.32

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

10,409.000 NJBW Local 3.329400 0.00 72.86 0.67 34,582.191.000000

Base 3.329400 0.00 72.86 0.67 34,582.19

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

22,955.000 NJBW Local 3.395900 0.00 160.69 1.50 77,790.691.000000

Base 3.395900 0.00 160.69 1.50 77,790.69

063750103 Total

402.51 3.700.0057,500.000 Local 191,606.15

Base 0.00 402.51 3.70 191,606.15
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COMMON STOCK USD.0106643P104 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.BANKFINANCIAL CORP

16,800.000 NJBW Local 5.457000 0.00 117.60 1.77 91,558.231.000000

Base 5.457000 0.00 117.60 1.77 91,558.23

COMMON STOCK USD2.066849100 12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.BAR HARBOR BANKSHARES

2,000.000 NJBW Local 29.982000 0.00 14.00 1.16 59,948.841.000000

Base 29.982000 0.00 14.00 1.16 59,948.84

COMMON STOCK USD.01073302101 18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLCBE AEROSPACE INC

20,000.000 NJEQ Local 41.539400 0.00 1,000.00 15.96 829,772.041.000000

Base 41.539400 0.00 1,000.00 15.96 829,772.04

COMMON STOCK USD.01084680107 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.BERKSHIRE HILLS BANCORP INC

1,306.000 NJBW Local 22.640700 0.00 9.14 0.57 29,559.041.000000

Base 22.640700 0.00 9.14 0.57 29,559.04

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

545.000 NJBW Local 22.784500 0.00 3.82 0.24 12,413.491.000000

Base 22.784500 0.00 3.82 0.24 12,413.49

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

149.000 NJBW Local 22.602900 0.00 1.04 0.07 3,366.721.000000

Base 22.602900 0.00 1.04 0.07 3,366.72

084680107 Total

14.00 0.880.002,000.000 Local 45,339.25

Base 0.00 14.00 0.88 45,339.25

COMMON STOCK USD.01085789105 12 Jan 2012 18 Jan 2012 USD/DTC 0.01PERSHING LLCBERRY PETROLEUM CO CLASS A

20,000.000 NJEQ Local 44.755900 0.00 200.00 17.19 894,900.811.000000

Base 44.755900 0.00 200.00 17.19 894,900.81



Prepared by State StreetPage 69

Sales Report by Report Date
Composite

to February 10, 2012View Date:January 31, 2012January 1, 2012

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 44.350100 0.00 200.00 17.04 886,784.961.000000

Base 44.350100 0.00 200.00 17.04 886,784.96

18 Jan 2012 23 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 44.934700 0.00 200.00 17.26 898,476.741.000000

Base 44.934700 0.00 200.00 17.26 898,476.74

20 Jan 2012 25 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

20,000.000 NJEQ Local 45.352600 0.00 200.00 17.42 906,834.581.000000

Base 45.352600 0.00 200.00 17.42 906,834.58

085789105 Total

800.00 68.910.0080,000.000 Local 3,586,997.09

Base 0.00 800.00 68.91 3,586,997.09

COMMON STOCK USD.1086516101 30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLCBEST BUY CO INC

100,000.000 NJEQ Local 25.162500 0.00 1,000.00 48.32 2,515,201.681.000000

Base 25.162500 0.00 1,000.00 48.32 2,515,201.68

30 Jan 2012 OPEN USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 25.235600 0.00 1,000.00 48.46 2,522,511.541.000000

Base 25.235600 0.00 1,000.00 48.46 2,522,511.54

31 Jan 2012 OPEN USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 23.910900 0.00 1,000.00 45.91 2,390,044.081.000000

Base 23.910900 0.00 1,000.00 45.91 2,390,044.08

086516101 Total

3,000.00 142.690.00300,000.000 Local 7,427,757.30

Base 0.00 3,000.00 142.69 7,427,757.30
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REIT USD.0109063H107 03 Jan 2012 06 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSBIOMED REALTY TRUST INC

40,000.000 NJBA Local 18.321100 0.00 400.00 14.08 732,429.921.000000

Base 18.321100 0.00 400.00 14.08 732,429.92

COMMON STOCK09746Y105 17 Jan 2012 20 Jan 2012 USD/DTC 0.01GOLDMAN SACHS + COBOISE INC

100,000.000 NJEQ Local 7.738400 0.00 1,000.00 14.86 772,825.141.000000

Base 7.738400 0.00 1,000.00 14.86 772,825.14

18 Jan 2012 23 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 7.698200 0.00 1,000.00 14.79 768,805.211.000000

Base 7.698200 0.00 1,000.00 14.79 768,805.21

25 Jan 2012 30 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 7.486600 0.00 1,000.00 14.38 747,645.621.000000

Base 7.486600 0.00 1,000.00 14.38 747,645.62

09746Y105 Total

3,000.00 44.030.00300,000.000 Local 2,289,275.97

Base 0.00 3,000.00 44.03 2,289,275.97

COMMON STOCK USD.1110122108 10 Jan 2012 13 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALBRISTOL MYERS SQUIBB CO

50,000.000 NJEQ Local 34.601400 0.00 500.00 33.22 1,729,536.781.000000

Base 34.601400 0.00 500.00 33.22 1,729,536.78

COMMON STOCK111320107 11 Jan 2012 17 Jan 2012 USD/DTC 0.05MCGIVNEY,JOHN M. SECURITIES, INC.BROADCOM CORP CL A

50,000.000 NJBA Local 31.079000 0.00 2,500.00 29.84 1,551,420.151.000000

Base 31.079000 0.00 2,500.00 29.84 1,551,420.15

COMMON STOCK USD.0111373M107 10 Jan 2012 13 Jan 2012 USD/DTC 0.01ITG INC.BROOKLINE BANCORP INC

4,085.000 NJBW Local 8.837400 0.00 28.60 0.70 36,071.481.000000

Base 8.837400 0.00 28.60 0.70 36,071.48
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11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.

58,206.000 NJBW Local 8.782000 0.00 407.44 9.82 510,747.831.000000

Base 8.782000 0.00 407.44 9.82 510,747.83

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

40,800.000 NJBW Local 8.847800 0.00 285.60 6.94 360,697.701.000000

Base 8.847800 0.00 285.60 6.94 360,697.70

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

6,309.000 NJBW Local 8.874500 0.00 44.16 1.08 55,943.981.000000

Base 8.874500 0.00 44.16 1.08 55,943.98

11373M107 Total

765.80 18.540.00109,400.000 Local 963,460.99

Base 0.00 765.80 18.54 963,460.99

COMMON STOCK USD1.117665109 12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.BRYN MAWR BANK CORP

2,904.000 NJBW Local 19.931302 0.00 20.33 1.12 57,859.051.000000

Base 19.931302 0.00 20.33 1.12 57,859.05

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

196.000 NJBW Local 19.965918 0.00 1.37 0.08 3,911.871.000000

Base 19.965918 0.00 1.37 0.08 3,911.87

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

1,400.000 NJBW Local 19.942900 0.00 9.80 0.54 27,909.721.000000

Base 19.942900 0.00 9.80 0.54 27,909.72

18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.

1,799.000 NJBW Local 20.008400 0.00 12.59 0.70 35,981.821.000000

Base 20.008400 0.00 12.59 0.70 35,981.82
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19 Jan 2012 24 Jan 2012 USD/DTC 0.01ITG INC.

1,901.000 NJBW Local 20.004200 0.00 13.31 0.74 38,013.931.000000

Base 20.004200 0.00 13.31 0.74 38,013.93

117665109 Total

57.40 3.180.008,200.000 Local 163,676.39

Base 0.00 57.40 3.18 163,676.39

COMMON STOCK USD1.12466Q104 12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.C + F FINANCIAL CORP

400.000 NJBW Local 29.371300 0.00 2.80 0.23 11,745.491.000000

Base 29.371300 0.00 2.80 0.23 11,745.49

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

1,600.000 NJBW Local 28.800000 0.00 11.20 0.89 46,067.911.000000

Base 28.800000 0.00 11.20 0.89 46,067.91

12466Q104 Total

14.00 1.120.002,000.000 Local 57,813.40

Base 0.00 14.00 1.12 57,813.40

COMMON STOCK124857202 03 Jan 2012 06 Jan 2012 USD/DTC 0.05MERRILL LYNCH PIERCE FENNER + SMITHCBS CORP CLASS B NON VOTING

150,000.000 NJEQ Local 27.954400 0.00 7,500.00 80.51 4,185,579.491.000000

Base 27.954400 0.00 7,500.00 80.51 4,185,579.49

04 Jan 2012 09 Jan 2012 USD/DTC 0.05MERRILL LYNCH PIERCE FENNER + SMITH

100,000.000 NJEQ Local 27.805400 0.00 5,000.00 53.39 2,775,486.601.000000

Base 27.805400 0.00 5,000.00 53.39 2,775,486.60

06 Jan 2012 11 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 27.802200 0.00 1,000.00 53.39 2,779,166.601.000000

Base 27.802200 0.00 1,000.00 53.39 2,779,166.60
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06 Jan 2012 11 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 27.824900 0.00 1,000.00 53.43 2,781,436.561.000000

Base 27.824900 0.00 1,000.00 53.43 2,781,436.56

09 Jan 2012 12 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 27.836900 0.00 1,000.00 53.45 2,782,636.541.000000

Base 27.836900 0.00 1,000.00 53.45 2,782,636.54

10 Jan 2012 13 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 28.194900 0.00 1,000.00 54.14 2,818,435.851.000000

Base 28.194900 0.00 1,000.00 54.14 2,818,435.85

11 Jan 2012 17 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 28.216000 0.00 1,000.00 54.18 2,820,545.811.000000

Base 28.216000 0.00 1,000.00 54.18 2,820,545.81

124857202 Total

17,500.00 402.490.00750,000.000 Local 20,943,287.45

Base 0.00 17,500.00 402.49 20,943,287.45

COMMON STOCK124880105 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.CCFNB BANCORP INC

2,000.000 NJBW Local 34.550000 0.00 14.00 1.33 69,084.671.000000

Base 34.550000 0.00 14.00 1.33 69,084.67

COMMON STOCK NPV126600105 10 Jan 2012 13 Jan 2012 USD/DTC 0.02BEACON INVESTMENT CO.CVB FINANCIAL CORP

218,200.000 NJBW Local 10.667100 0.00 4,364.00 44.69 2,323,152.521.000000

Base 10.667100 0.00 4,364.00 44.69 2,323,152.52

COMMON STOCK USD.01139674105 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.CAPITAL CITY BANK GROUP INC

3,091.000 NJBW Local 9.615200 0.00 21.64 0.58 29,698.361.000000

Base 9.615200 0.00 21.64 0.58 29,698.36
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12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

1,837.000 NJBW Local 9.612800 0.00 12.86 0.34 17,645.511.000000

Base 9.612800 0.00 12.86 0.34 17,645.51

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

5,472.000 NJBW Local 9.689700 0.00 38.30 1.02 52,982.721.000000

Base 9.689700 0.00 38.30 1.02 52,982.72

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

300.000 NJBW Local 9.680000 0.00 2.10 0.06 2,901.841.000000

Base 9.680000 0.00 2.10 0.06 2,901.84

18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.

300.000 NJBW Local 9.536800 0.00 2.10 0.06 2,858.881.000000

Base 9.536800 0.00 2.10 0.06 2,858.88

139674105 Total

77.00 2.060.0011,000.000 Local 106,087.31

Base 0.00 77.00 2.06 106,087.31

COMMON STOCK USD.01142042209 19 Jan 2012 24 Jan 2012 USD/DTC 0.05INSTINET LLCCARIBOU COFFEE CO INC

30,000.000 NJEQ Local 16.391500 0.00 1,500.00 9.45 490,235.551.000000

Base 16.391500 0.00 1,500.00 9.45 490,235.55

20 Jan 2012 25 Jan 2012 USD/DTC 0.05INSTINET LLC

20,000.000 NJEQ Local 16.321300 0.00 1,000.00 6.27 325,419.731.000000

Base 16.321300 0.00 1,000.00 6.27 325,419.73

23 Jan 2012 26 Jan 2012 USD/DTC 0.05INSTINET LLC

30,000.000 NJEQ Local 16.269000 0.00 1,500.00 9.38 486,560.621.000000

Base 16.269000 0.00 1,500.00 9.38 486,560.62
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24 Jan 2012 27 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJEQ Local 16.111600 0.00 200.00 6.19 322,025.811.000000

Base 16.111600 0.00 200.00 6.19 322,025.81

25 Jan 2012 30 Jan 2012 USD/DTC 0.01ITG INC.

20,000.000 NJEQ Local 16.549600 0.00 140.00 6.36 330,845.641.000000

Base 16.549600 0.00 140.00 6.36 330,845.64

27 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

30,000.000 NJEQ Local 16.966400 0.00 300.00 9.78 508,682.221.000000

Base 16.966400 0.00 300.00 9.78 508,682.22

30 Jan 2012 OPEN USD/DTC 0.01ITG INC.

10,000.000 NJEQ Local 16.945000 0.00 70.00 3.26 169,376.741.000000

Base 16.945000 0.00 70.00 3.26 169,376.74

30 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJEQ Local 16.954500 0.00 200.00 6.52 338,883.481.000000

Base 16.954500 0.00 200.00 6.52 338,883.48

31 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

15,000.000 NJEQ Local 17.005200 0.00 150.00 4.90 254,923.101.000000

Base 17.005200 0.00 150.00 4.90 254,923.10

31 Jan 2012 OPEN USD/DTC 0.02J.P. MORGAN CLEARING CORP.

15,000.000 NJEQ Local 16.880000 0.00 300.00 4.87 252,895.131.000000

Base 16.880000 0.00 300.00 4.87 252,895.13

142042209 Total

5,360.00 66.980.00210,000.000 Local 3,479,848.02

Base 0.00 5,360.00 66.98 3,479,848.02



Prepared by State StreetPage 76

Sales Report by Report Date
Composite

to February 10, 2012View Date:January 31, 2012January 1, 2012

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.5143130102 03 Jan 2012 06 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSCARMAX INC

15,000.000 NJBA Local 31.025500 0.00 150.00 8.94 465,223.561.000000

Base 31.025500 0.00 150.00 8.94 465,223.56

COMMON STOCK USD.01143658300 17 Jan 2012 20 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.CARNIVAL CORP

113,084.000 NJEQ Local 29.467300 0.00 1,130.84 63.98 3,331,085.331.000000

Base 29.467300 0.00 1,130.84 63.98 3,331,085.33

30 Jan 2012 OPEN USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

62,500.000 NJBA Local 29.840100 0.00 625.00 35.81 1,864,345.431.000000

Base 29.840100 0.00 625.00 35.81 1,864,345.43

143658300 Total

1,755.84 99.790.00175,584.000 Local 5,195,430.76

Base 0.00 1,755.84 99.79 5,195,430.76

COMMON STOCK USD1.149123101 26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLCCATERPILLAR INC

25,000.000 NJBA Local 112.133500 0.00 250.00 53.83 2,803,033.661.000000

Base 112.133500 0.00 250.00 53.83 2,803,033.66

COMMON STOCK USD1.163731102 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.CHEMICAL FINANCIAL CORP

14,300.000 NJBW Local 21.693900 0.00 100.10 5.96 310,116.711.000000

Base 21.693900 0.00 100.10 5.96 310,116.71

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

600.000 NJBW Local 21.661700 0.00 4.20 0.25 12,992.571.000000

Base 21.661700 0.00 4.20 0.25 12,992.57

163731102 Total

104.30 6.210.0014,900.000 Local 323,109.28

Base 0.00 104.30 6.21 323,109.28
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COMMON STOCK USD.01164024101 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.CHEMUNG FINANCIAL CORP

2,000.000 NJBW Local 23.000000 0.00 14.00 0.89 45,985.111.000000

Base 23.000000 0.00 14.00 0.89 45,985.11

COMMON STOCK16411R208 26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLCCHENIERE ENERGY INC

35,000.000 NJBA Local 11.711800 0.00 350.00 7.88 409,555.121.000000

Base 11.711800 0.00 350.00 7.88 409,555.12

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

20,000.000 NJBA Local 12.181400 0.00 200.00 4.68 243,423.321.000000

Base 12.181400 0.00 200.00 4.68 243,423.32

16411R208 Total

550.00 12.560.0055,000.000 Local 652,978.44

Base 0.00 550.00 12.56 652,978.44

NY REG SHRS EUR.01167250109 30 Jan 2012 OPEN USD/DTC 0.01GOLDMAN SACHS INTERNATIONALCHICAGO BRIDGE + IRON NY SHR

100,000.000 NJBA Local 42.827900 0.00 1,000.00 82.23 4,281,707.761.000000

Base 42.827900 0.00 1,000.00 82.23 4,281,707.76

COMMON STOCK172755100 10 Jan 2012 13 Jan 2012 USD/DTC 0.05INSTINET LLCCIRRUS LOGIC INC

100,000.000 NJEQ Local 19.035900 0.00 5,000.00 36.55 1,898,553.451.000000

Base 19.035900 0.00 5,000.00 36.55 1,898,553.45

10 Jan 2012 13 Jan 2012 USD/DTC 0.05INSTINET LLC

100,000.000 NJEQ Local 19.561700 0.00 5,000.00 37.56 1,951,132.431.000000

Base 19.561700 0.00 5,000.00 37.56 1,951,132.43

11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLC

100,000.000 NJEQ Local 19.708800 0.00 5,000.00 37.85 1,965,842.141.000000

Base 19.708800 0.00 5,000.00 37.85 1,965,842.14
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11 Jan 2012 17 Jan 2012 USD/DTC 0.05MCGIVNEY,JOHN M. SECURITIES, INC.

100,000.000 NJEQ Local 20.198400 0.00 5,000.00 38.79 2,014,801.211.000000

Base 20.198400 0.00 5,000.00 38.79 2,014,801.21

12 Jan 2012 18 Jan 2012 USD/DTC 0.05INSTINET LLC

100,000.000 NJEQ Local 19.819400 0.00 5,000.00 38.06 1,976,901.931.000000

Base 19.819400 0.00 5,000.00 38.06 1,976,901.93

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

5,500.000 NJEQ Local 19.592200 0.00 38.50 2.07 107,716.531.000000

Base 19.592200 0.00 38.50 2.07 107,716.53

13 Jan 2012 19 Jan 2012 USD/DTC 0.05INSTINET LLC

94,500.000 NJEQ Local 19.389100 0.00 4,725.00 35.18 1,827,509.771.000000

Base 19.389100 0.00 4,725.00 35.18 1,827,509.77

18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLC

100,000.000 NJEQ Local 20.658900 0.00 5,000.00 39.67 2,060,850.331.000000

Base 20.658900 0.00 5,000.00 39.67 2,060,850.33

26 Jan 2012 31 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 21.943500 0.00 500.00 21.07 1,096,653.921.000000

Base 21.943500 0.00 500.00 21.07 1,096,653.92

172755100 Total

35,263.50 286.800.00750,000.000 Local 14,899,961.71

Base 0.00 35,263.50 286.80 14,899,961.71

COMMON STOCK17275R102 11 Jan 2012 17 Jan 2012 USD/DTC 0.05MCGIVNEY,JOHN M. SECURITIES, INC.CISCO SYSTEMS INC

50,000.000 NJBA Local 19.110300 0.00 2,500.00 18.35 952,996.651.000000

Base 19.110300 0.00 2,500.00 18.35 952,996.65
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COMMON STOCK USD1.172922106 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.CITIZENS + NORTHERN CORP

10,500.000 NJBW Local 18.570000 0.00 73.50 3.75 194,907.751.000000

Base 18.570000 0.00 73.50 3.75 194,907.75

COMMON STOCK USD.01172967424 04 Jan 2012 09 Jan 2012 USD/DTC 0.05MERRILL LYNCH PIERCE FENNER + SMITHCITIGROUP INC

200,000.000 NJEQ Local 28.213300 0.00 10,000.00 108.34 5,632,551.661.000000

Base 28.213300 0.00 10,000.00 108.34 5,632,551.66

05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 28.549500 0.00 1,000.00 54.82 2,853,895.181.000000

Base 28.549500 0.00 1,000.00 54.82 2,853,895.18

06 Jan 2012 11 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 28.704700 0.00 1,000.00 55.12 2,869,414.871.000000

Base 28.704700 0.00 1,000.00 55.12 2,869,414.87

11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLC

200,000.000 NJBA Local 30.457600 0.00 10,000.00 116.96 6,081,403.041.000000

Base 30.457600 0.00 10,000.00 116.96 6,081,403.04

172967424 Total

22,000.00 335.240.00600,000.000 Local 17,437,264.75

Base 0.00 22,000.00 335.24 17,437,264.75

COMMON STOCK USD.2174715102 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.CITIZENS HOLDING COMPANY

2,000.000 NJBW Local 17.875000 0.00 14.00 0.69 35,735.311.000000

Base 17.875000 0.00 14.00 0.69 35,735.31

COMMON STOCK177376100 26 Jan 2012 31 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHCITRIX SYSTEMS INC

30,000.000 NJEQ Local 64.573900 0.00 300.00 37.20 1,936,879.801.000000

Base 64.573900 0.00 300.00 37.20 1,936,879.80
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COMMON STOCK18683K101 24 Jan 2012 27 Jan 2012 USD/DTC 0.05GOLDMAN SACHS INTERNATIONALCLIFFS NATURAL RESOURCES INC

56,000.000 NJBA Local 72.760400 0.00 2,800.00 78.24 4,071,704.161.000000

Base 72.760400 0.00 2,800.00 78.24 4,071,704.16

30 Jan 2012 OPEN USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJBA Local 72.818200 0.00 500.00 69.91 3,640,340.081.000000

Base 72.818200 0.00 500.00 69.91 3,640,340.08

18683K101 Total

3,300.00 148.150.00106,000.000 Local 7,712,044.24

Base 0.00 3,300.00 148.15 7,712,044.24

COMMON STOCK USD.0118712Q103 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.CLIFTON SAVINGS BANCORP INC

15,000.000 NJBW Local 9.747000 0.00 105.00 2.81 146,097.191.000000

Base 9.747000 0.00 105.00 2.81 146,097.19

COMMON STOCK USD.0118911Q102 03 Jan 2012 06 Jan 2012 USD/DTC 0.01PERSHING LLCCLOUD PEAK ENERGY INC

20,000.000 NJEQ Local 19.699200 0.00 200.00 7.57 393,776.431.000000

Base 19.699200 0.00 200.00 7.57 393,776.43

04 Jan 2012 09 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

20,000.000 NJEQ Local 19.538000 0.00 200.00 7.51 390,552.491.000000

Base 19.538000 0.00 200.00 7.51 390,552.49

05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 19.368300 0.00 500.00 18.60 967,896.401.000000

Base 19.368300 0.00 500.00 18.60 967,896.40

06 Jan 2012 11 Jan 2012 USD/DTC 0.01PERSHING LLC

60,000.000 NJEQ Local 19.432400 0.00 600.00 22.39 1,165,321.611.000000

Base 19.432400 0.00 600.00 22.39 1,165,321.61
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09 Jan 2012 12 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 19.737900 0.00 500.00 18.95 986,376.051.000000

Base 19.737900 0.00 500.00 18.95 986,376.05

10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 19.670800 0.00 500.00 18.89 983,021.111.000000

Base 19.670800 0.00 500.00 18.89 983,021.11

11 Jan 2012 17 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 19.862200 0.00 500.00 19.07 992,590.931.000000

Base 19.862200 0.00 500.00 19.07 992,590.93

12 Jan 2012 18 Jan 2012 USD/DTC 0.01PERSHING LLC

40,000.000 NJEQ Local 20.103100 0.00 400.00 15.44 803,708.561.000000

Base 20.103100 0.00 400.00 15.44 803,708.56

18911Q102 Total

3,400.00 128.420.00340,000.000 Local 6,683,243.58

Base 0.00 3,400.00 128.42 6,683,243.58

COMMON STOCK USD1.203607106 10 Jan 2012 13 Jan 2012 USD/DTC 0.01ITG INC.COMMUNITY BANK SYSTEM INC

25,639.000 NJBW Local 28.456600 0.00 179.47 14.01 729,405.291.000000

Base 28.456600 0.00 179.47 14.01 729,405.29

11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.

13,640.000 NJBW Local 28.094500 0.00 95.48 7.36 383,106.141.000000

Base 28.094500 0.00 95.48 7.36 383,106.14

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

5,321.000 NJBW Local 28.180200 0.00 37.25 2.88 149,906.711.000000

Base 28.180200 0.00 37.25 2.88 149,906.71
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203607106 Total

312.20 24.250.0044,600.000 Local 1,262,418.14

Base 0.00 312.20 24.25 1,262,418.14

COMMON STOCK USD5.204149108 10 Jan 2012 13 Jan 2012 USD/DTC 0.01ITG INC.COMMUNITY TRUST BANCORP INC

1,822.000 NJBW Local 30.176800 0.00 12.75 1.06 54,968.321.000000

Base 30.176800 0.00 12.75 1.06 54,968.32

11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.

9,128.000 NJBW Local 30.075600 0.00 63.90 5.28 274,460.901.000000

Base 30.075600 0.00 63.90 5.28 274,460.90

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

1,050.000 NJBW Local 29.877105 0.00 7.35 0.61 31,363.001.000000

Base 29.877105 0.00 7.35 0.61 31,363.00

204149108 Total

84.00 6.950.0012,000.000 Local 360,792.22

Base 0.00 84.00 6.95 360,792.22

COMMON STOCK USD2.5231021106 10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLCCUMMINS INC

20,000.000 NJEQ Local 98.114100 0.00 200.00 37.68 1,962,044.321.000000

Base 98.114100 0.00 200.00 37.68 1,962,044.32

11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 98.317000 0.00 100.00 18.88 983,051.121.000000

Base 98.317000 0.00 100.00 18.88 983,051.12

231021106 Total

300.00 56.560.0030,000.000 Local 2,945,095.44

Base 0.00 300.00 56.56 2,945,095.44
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COMMON STOCK USD.01232820100 24 Jan 2012 27 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHCYTEC INDUSTRIES INC

50,000.000 NJBA Local 49.552000 0.00 500.00 47.57 2,477,052.431.000000

Base 49.552000 0.00 500.00 47.57 2,477,052.43

COMMON STOCK247361702 13 Jan 2012 19 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALDELTA AIR LINES INC

100,000.000 NJEQ Local 8.876000 0.00 1,000.00 17.05 886,582.951.000000

Base 8.876000 0.00 1,000.00 17.05 886,582.95

23 Jan 2012 26 Jan 2012 USD/DTC 0.05GOLDMAN SACHS INTERNATIONAL

500,000.000 NJBA Local 9.391000 0.00 25,000.00 90.16 4,670,409.831.000000

Base 9.391000 0.00 25,000.00 90.16 4,670,409.83

25 Jan 2012 30 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJBA Local 10.105600 0.00 1,000.00 19.41 1,009,540.591.000000

Base 10.105600 0.00 1,000.00 19.41 1,009,540.59

25 Jan 2012 30 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

100,000.000 NJBA Local 10.159100 0.00 1,000.00 19.51 1,014,890.491.000000

Base 10.159100 0.00 1,000.00 19.51 1,014,890.49

25 Jan 2012 30 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

250,000.000 NJBA Local 10.090800 0.00 2,500.00 48.44 2,520,151.561.000000

Base 10.090800 0.00 2,500.00 48.44 2,520,151.56

25 Jan 2012 30 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

100,000.000 NJEQ Local 9.950000 0.00 1,000.00 19.11 993,980.891.000000

Base 9.950000 0.00 1,000.00 19.11 993,980.89

25 Jan 2012 30 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

250,000.000 NJBA Local 10.048300 0.00 2,500.00 48.24 2,509,526.751.000000

Base 10.048300 0.00 2,500.00 48.24 2,509,526.75

26 Jan 2012 31 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJBA Local 10.372100 0.00 1,000.00 19.92 1,036,190.081.000000

Base 10.372100 0.00 1,000.00 19.92 1,036,190.08
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27 Jan 2012 OPEN USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

50,000.000 NJEQ Local 10.164000 0.00 500.00 9.76 507,690.241.000000

Base 10.164000 0.00 500.00 9.76 507,690.24

27 Jan 2012 OPEN USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJEQ Local 10.238400 0.00 500.00 9.83 511,410.171.000000

Base 10.238400 0.00 500.00 9.83 511,410.17

31 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

100,000.000 NJBA Local 10.562600 0.00 1,000.00 20.29 1,055,239.711.000000

Base 10.562600 0.00 1,000.00 20.29 1,055,239.71

31 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

100,000.000 NJBA Local 10.574600 0.00 1,000.00 20.31 1,056,439.681.000000

Base 10.574600 0.00 1,000.00 20.31 1,056,439.68

247361702 Total

38,000.00 342.030.001,800,000.000 Local 17,772,052.94

Base 0.00 38,000.00 342.03 17,772,052.94

COMMON STOCK247916208 26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLCDENBURY RESOURCES INC

35,000.000 NJBA Local 18.688400 0.00 350.00 12.56 653,731.431.000000

Base 18.688400 0.00 350.00 12.56 653,731.43

COMMON STOCK USD.125179M103 27 Jan 2012 OPEN USD/DTC 0.01BMO CAPITAL MARKETSDEVON ENERGY CORPORATION

37,000.000 NJBA Local 64.850900 0.00 370.00 46.08 2,399,067.221.000000

Base 64.850900 0.00 370.00 46.08 2,399,067.22

COMMON STOCK252603105 24 Jan 2012 27 Jan 2012 USD/DTC 0.05INSTINET LLCDIAMOND FOODS INC

20,000.000 NJEQ Local 35.178700 0.00 1,000.00 13.51 702,560.491.000000

Base 35.178700 0.00 1,000.00 13.51 702,560.49
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26 Jan 2012 31 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJEQ Local 37.433800 0.00 200.00 14.38 748,461.621.000000

Base 37.433800 0.00 200.00 14.38 748,461.62

252603105 Total

1,200.00 27.890.0040,000.000 Local 1,451,022.11

Base 0.00 1,200.00 27.89 1,451,022.11

REIT USD.01253868103 18 Jan 2012 23 Jan 2012 USD/DTC 0.01PERSHING LLCDIGITAL REALTY TRUST INC

10,000.000 NJBA Local 67.308399 0.00 100.00 12.93 672,971.061.000000

Base 67.308399 0.00 100.00 12.93 672,971.06

COMMON STOCK USD.01254687106 06 Jan 2012 11 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSWALT DISNEY CO/THE

50,000.000 NJEQ Local 39.861400 0.00 500.00 38.27 1,992,531.731.000000

Base 39.861400 0.00 500.00 38.27 1,992,531.73

11 Jan 2012 17 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

100,000.000 NJBA Local 39.098300 0.00 1,000.00 75.07 3,908,754.931.000000

Base 39.098300 0.00 1,000.00 75.07 3,908,754.93

254687106 Total

1,500.00 113.340.00150,000.000 Local 5,901,286.66

Base 0.00 1,500.00 113.34 5,901,286.66

COMMON STOCK USD.0125490A101 11 Jan 2012 17 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSDIRECTV CLASS A

100,000.000 NJEQ Local 44.145700 0.00 1,000.00 84.76 4,413,485.241.000000

Base 44.145700 0.00 1,000.00 84.76 4,413,485.24

12 Jan 2012 18 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

100,000.000 NJEQ Local 43.107100 0.00 1,000.00 82.77 4,309,627.231.000000

Base 43.107100 0.00 1,000.00 82.77 4,309,627.23



Prepared by State StreetPage 86

Sales Report by Report Date
Composite

to February 10, 2012View Date:January 31, 2012January 1, 2012

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

13 Jan 2012 19 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

20,000.000 NJEQ Local 43.596400 0.00 200.00 16.75 871,711.251.000000

Base 43.596400 0.00 200.00 16.75 871,711.25

17 Jan 2012 20 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

20,000.000 NJEQ Local 43.956500 0.00 200.00 16.88 878,913.121.000000

Base 43.956500 0.00 200.00 16.88 878,913.12

18 Jan 2012 23 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 42.594300 0.00 200.00 16.36 851,669.641.000000

Base 42.594300 0.00 200.00 16.36 851,669.64

25490A101 Total

2,600.00 217.520.00260,000.000 Local 11,325,406.48

Base 0.00 2,600.00 217.52 11,325,406.48

COMMON STOCK USD.01256746108 27 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHDOLLAR TREE INC

20,000.000 NJEQ Local 84.330500 0.00 200.00 32.39 1,686,377.611.000000

Base 84.330500 0.00 200.00 32.39 1,686,377.61

30 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJEQ Local 84.728900 0.00 200.00 32.54 1,694,345.461.000000

Base 84.728900 0.00 200.00 32.54 1,694,345.46

256746108 Total

400.00 64.930.0040,000.000 Local 3,380,723.07

Base 0.00 400.00 64.93 3,380,723.07

COMMON STOCK USD.3263534109 05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLCDU PONT (E.I.) DE NEMOURS

75,000.000 NJBA Local 46.662500 0.00 750.00 67.20 3,498,870.291.000000

Base 46.662500 0.00 750.00 67.20 3,498,870.29
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05 Jan 2012 10 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

75,000.000 NJBA Local 46.683500 0.00 750.00 67.23 3,500,445.271.000000

Base 46.683500 0.00 750.00 67.23 3,500,445.27

263534109 Total

1,500.00 134.430.00150,000.000 Local 6,999,315.56

Base 0.00 1,500.00 134.43 6,999,315.56

COMMON STOCK USD.226874L101 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.ENB FINANCIAL CORP

2,000.000 NJBW Local 22.000000 0.00 14.00 0.85 43,985.151.000000

Base 22.000000 0.00 14.00 0.85 43,985.15

COMMON STOCK USD.0126942G100 12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.EAGLE BANCORP MONTANA INC

1,100.000 NJBW Local 9.891400 0.00 7.70 0.21 10,872.631.000000

Base 9.891400 0.00 7.70 0.21 10,872.63

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

100.000 NJBW Local 9.840000 0.00 0.70 0.02 983.281.000000

Base 9.840000 0.00 0.70 0.02 983.28

19 Jan 2012 24 Jan 2012 USD/DTC 0.01ITG INC.

200.000 NJBW Local 9.820000 0.00 1.40 0.04 1,962.561.000000

Base 9.820000 0.00 1.40 0.04 1,962.56

23 Jan 2012 26 Jan 2012 USD/DTC 0.01ITG INC.

600.000 NJBW Local 9.870000 0.00 4.20 0.12 5,917.681.000000

Base 9.870000 0.00 4.20 0.12 5,917.68

26942G100 Total

14.00 0.390.002,000.000 Local 19,736.15

Base 0.00 14.00 0.39 19,736.15
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COMMON STOCK USD2.526951R104 12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.EAGLE FINANCIAL SERVICES INC

2,000.000 NJBW Local 15.750000 0.00 14.00 0.61 31,485.391.000000

Base 15.750000 0.00 14.00 0.61 31,485.39

COMMON STOCK USD.5278058102 11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLCEATON CORP

50,000.000 NJBA Local 47.691800 0.00 500.00 45.79 2,384,044.211.000000

Base 47.691800 0.00 500.00 45.79 2,384,044.21

COMMON STOCK USD3.28336L109 11 Jan 2012 17 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALEL PASO CORP

55,000.000 NJBA Local 26.408800 0.00 550.00 27.89 1,451,906.111.000000

Base 26.408800 0.00 550.00 27.89 1,451,906.11

COMMON STOCK290828102 12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.EMCLAIRE FINANCIAL CORP

146.000 NJBW Local 15.607534 0.00 1.02 0.05 2,277.631.000000

Base 15.607534 0.00 1.02 0.05 2,277.63

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

54.000 NJBW Local 15.327800 0.00 0.38 0.02 827.301.000000

Base 15.327800 0.00 0.38 0.02 827.30

26 Jan 2012 31 Jan 2012 USD/DTC 0.01ITG INC.

1,800.000 NJBW Local 15.450000 0.00 12.60 0.54 27,796.861.000000

Base 15.450000 0.00 12.60 0.54 27,796.86

290828102 Total

14.00 0.610.002,000.000 Local 30,901.79

Base 0.00 14.00 0.61 30,901.79

COMMON STOCK291005106 05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLCEMERITUS CORP

35,000.000 NJBA Local 16.771800 0.00 350.00 11.28 586,651.721.000000

Base 16.771800 0.00 350.00 11.28 586,651.72
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09 Jan 2012 12 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

27,500.000 NJBA Local 16.562500 0.00 275.00 8.75 455,185.001.000000

Base 16.562500 0.00 275.00 8.75 455,185.00

11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLC

52,500.000 NJBA Local 16.069200 0.00 525.00 16.20 843,091.801.000000

Base 16.069200 0.00 525.00 16.20 843,091.80

12 Jan 2012 18 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJBA Local 15.853800 0.00 200.00 6.09 316,869.911.000000

Base 15.853800 0.00 200.00 6.09 316,869.91

291005106 Total

1,350.00 42.320.00135,000.000 Local 2,201,798.43

Base 0.00 1,350.00 42.32 2,201,798.43

COMMON STOCK USD.0129265N108 05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLCENERGEN CORP

10,000.000 NJBA Local 52.909200 0.00 100.00 10.16 528,981.841.000000

Base 52.909200 0.00 100.00 10.16 528,981.84

20 Jan 2012 25 Jan 2012 USD/DTC 0.01PERSHING LLC

40,000.000 NJBA Local 50.804200 0.00 400.00 39.02 2,031,728.981.000000

Base 50.804200 0.00 400.00 39.02 2,031,728.98

29265N108 Total

500.00 49.180.0050,000.000 Local 2,560,710.82

Base 0.00 500.00 49.18 2,560,710.82

COMMON STOCK USD.01293668109 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.ENTERPRISE BANCORP INC

411.000 NJBW Local 15.032409 0.00 2.88 0.12 6,175.321.000000

Base 15.032409 0.00 2.88 0.12 6,175.32
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12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

284.000 NJBW Local 14.785000 0.00 1.99 0.09 4,196.861.000000

Base 14.785000 0.00 1.99 0.09 4,196.86

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

1,305.000 NJBW Local 14.722500 0.00 9.14 0.37 19,203.351.000000

Base 14.722500 0.00 9.14 0.37 19,203.35

293668109 Total

14.01 0.580.002,000.000 Local 29,575.53

Base 0.00 14.01 0.58 29,575.53

COMMON STOCK USD.01293712105 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.ENTERPRISE FINANCIAL SERVICE

680.000 NJBW Local 15.120400 0.00 4.76 0.20 10,276.911.000000

Base 15.120400 0.00 4.76 0.20 10,276.91

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

6,281.000 NJBW Local 15.069701 0.00 43.97 1.82 94,607.001.000000

Base 15.069701 0.00 43.97 1.82 94,607.00

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

1,839.000 NJBW Local 14.925601 0.00 12.87 0.53 27,434.781.000000

Base 14.925601 0.00 12.87 0.53 27,434.78

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

7,576.000 NJBW Local 14.813501 0.00 53.03 2.16 112,171.891.000000

Base 14.813501 0.00 53.03 2.16 112,171.89

18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.

3,624.000 NJBW Local 14.521700 0.00 25.37 1.02 52,600.251.000000

Base 14.521700 0.00 25.37 1.02 52,600.25
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293712105 Total

140.00 5.730.0020,000.000 Local 297,090.83

Base 0.00 140.00 5.73 297,090.83

REIT USD.0129380T105 05 Jan 2012 10 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSENTERTAINMENT PROPERTIES TR

10,000.000 NJEQ Local 43.743300 0.00 100.00 8.40 437,324.601.000000

Base 43.743300 0.00 100.00 8.40 437,324.60

06 Jan 2012 11 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

10,000.000 NJEQ Local 43.413900 0.00 100.00 8.34 434,030.661.000000

Base 43.413900 0.00 100.00 8.34 434,030.66

09 Jan 2012 12 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

10,000.000 NJEQ Local 43.769900 0.00 100.00 8.41 437,590.591.000000

Base 43.769900 0.00 100.00 8.41 437,590.59

12 Jan 2012 18 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 43.348800 0.00 100.00 8.33 433,379.671.000000

Base 43.348800 0.00 100.00 8.33 433,379.67

18 Jan 2012 23 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

12,900.000 NJBA Local 43.288400 0.00 129.00 10.73 558,280.631.000000

Base 43.288400 0.00 129.00 10.73 558,280.63

18 Jan 2012 23 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 43.454000 0.00 100.00 8.35 434,431.651.000000

Base 43.454000 0.00 100.00 8.35 434,431.65

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 44.418800 0.00 100.00 8.53 444,079.471.000000

Base 44.418800 0.00 100.00 8.53 444,079.47
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29380T105 Total

729.00 61.090.0072,900.000 Local 3,179,117.27

Base 0.00 729.00 61.09 3,179,117.27

COMMON STOCK29384R105 20 Jan 2012 25 Jan 2012 USD/DTC 0.05INSTINET LLCENTROPIC COMMUNICATIONS INC

50,000.000 NJBA Local 5.603300 0.00 2,500.00 5.38 277,659.621.000000

Base 5.603300 0.00 2,500.00 5.38 277,659.62

COMMON STOCK USD.529911Q208 18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.EVANS BANCORP INC

2,000.000 NJBW Local 11.944000 0.00 14.00 0.46 23,873.541.000000

Base 11.944000 0.00 14.00 0.46 23,873.54

COMMON STOCK NPV30231G102 11 Jan 2012 17 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.EXXON MOBIL CORP

75,000.000 NJBA Local 84.868400 0.00 750.00 122.22 6,364,257.781.000000

Base 84.868400 0.00 750.00 122.22 6,364,257.78

25 Jan 2012 30 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 86.423100 0.00 500.00 82.97 4,320,572.031.000000

Base 86.423100 0.00 500.00 82.97 4,320,572.03

30231G102 Total

1,250.00 205.190.00125,000.000 Local 10,684,829.81

Base 0.00 1,250.00 205.19 10,684,829.81

COMMON STOCK NPV30779N105 13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.FARMERS + MERCHANTS BANCO/OH

2,000.000 NJBW Local 18.200000 0.00 14.00 0.70 36,385.301.000000

Base 18.200000 0.00 14.00 0.70 36,385.30

COMMON STOCK USD.131428X106 11 Jan 2012 17 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHFEDEX CORP

50,000.000 NJBA Local 88.967900 0.00 500.00 85.41 4,447,809.581.000000

Base 88.967900 0.00 500.00 85.41 4,447,809.58
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11 Jan 2012 17 Jan 2012 USD/DTC 0.05PARIBAS CORPORATION

100,000.000 NJBA Local 88.343800 0.00 5,000.00 169.63 8,829,210.361.000000

Base 88.343800 0.00 5,000.00 169.63 8,829,210.36

31428X106 Total

5,500.00 255.040.00150,000.000 Local 13,277,019.94

Base 0.00 5,500.00 255.04 13,277,019.94

COMMON STOCK USD.01317585404 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.FINANCIAL INSTITUTIONS INC

7,200.000 NJBW Local 16.165900 0.00 50.40 2.24 116,341.841.000000

Base 16.165900 0.00 50.40 2.24 116,341.84

COMMON STOCK USD.0131866P102 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.FIRST BANCORP INC/ME

1,129.000 NJBW Local 15.538503 0.00 7.90 0.34 17,534.731.000000

Base 15.538503 0.00 7.90 0.34 17,534.73

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

100.000 NJBW Local 15.715000 0.00 0.70 0.04 1,570.761.000000

Base 15.715000 0.00 0.70 0.04 1,570.76

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

271.000 NJBW Local 15.516200 0.00 1.90 0.09 4,202.901.000000

Base 15.516200 0.00 1.90 0.09 4,202.90

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

300.000 NJBW Local 15.300000 0.00 2.10 0.09 4,587.811.000000

Base 15.300000 0.00 2.10 0.09 4,587.81

18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.

200.000 NJBW Local 15.541400 0.00 1.40 0.06 3,106.821.000000

Base 15.541400 0.00 1.40 0.06 3,106.82
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31866P102 Total

14.00 0.620.002,000.000 Local 31,003.02

Base 0.00 14.00 0.62 31,003.02

COMMON STOCK NPV318910106 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.FIRST BANCORP/NC

10,700.000 NJBW Local 11.306000 0.00 74.90 2.33 120,896.971.000000

Base 11.306000 0.00 74.90 2.33 120,896.97

COMMON STOCK319383105 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.FIRST BUSEY CORP

4,826.000 NJBW Local 5.158100 0.00 33.78 0.48 24,858.731.000000

Base 5.158100 0.00 33.78 0.48 24,858.73

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

2,563.000 NJBW Local 5.206900 0.00 17.94 0.26 13,327.081.000000

Base 5.206900 0.00 17.94 0.26 13,327.08

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

7,850.000 NJBW Local 5.160000 0.00 54.95 0.78 40,450.271.000000

Base 5.160000 0.00 54.95 0.78 40,450.27

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

12,261.000 NJBW Local 5.167000 0.00 85.83 1.22 63,265.541.000000

Base 5.167000 0.00 85.83 1.22 63,265.54

319383105 Total

192.50 2.740.0027,500.000 Local 141,901.62

Base 0.00 192.50 2.74 141,901.62

COMMON STOCK USD1.31983A103 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.FIRST COMMUNITY BANCSHARES

9,520.000 NJBW Local 12.509700 0.00 66.64 2.29 119,023.411.000000

Base 12.509700 0.00 66.64 2.29 119,023.41
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12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

5,580.000 NJBW Local 12.570400 0.00 39.06 1.35 70,102.421.000000

Base 12.570400 0.00 39.06 1.35 70,102.42

31983A103 Total

105.70 3.640.0015,100.000 Local 189,125.83

Base 0.00 105.70 3.64 189,125.83

COMMON STOCK NPV320218100 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.FIRST FINANCIAL CORP/INDIANA

3,187.000 NJBW Local 34.087000 0.00 22.31 2.09 108,610.871.000000

Base 34.087000 0.00 22.31 2.09 108,610.87

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

3,213.000 NJBW Local 33.963800 0.00 22.49 2.10 109,101.101.000000

Base 33.963800 0.00 22.49 2.10 109,101.10

320218100 Total

44.80 4.190.006,400.000 Local 217,711.97

Base 0.00 44.80 4.19 217,711.97

COMMON STOCK NPV32055Y201 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.FIRST INTERSTATE BANCSYS/MT

2,000.000 NJBW Local 13.516100 0.00 14.00 0.52 27,017.681.000000

Base 13.516100 0.00 14.00 0.52 27,017.68

COMMON STOCK USD2.320654205 13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.FIRST KEYSTONE CORP

2,000.000 NJBW Local 20.550000 0.00 14.00 0.79 41,085.211.000000

Base 20.550000 0.00 14.00 0.79 41,085.21

COMMON STOCK USD.0133646W100 13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.FIRST SOUTH BANCORP INC /NC

800.000 NJBW Local 3.275600 0.00 5.60 0.06 2,614.821.000000

Base 3.275600 0.00 5.60 0.06 2,614.82
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17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

1,000.000 NJBW Local 3.344700 0.00 7.00 0.07 3,337.631.000000

Base 3.344700 0.00 7.00 0.07 3,337.63

18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.

200.000 NJBW Local 3.430000 0.00 1.40 0.02 684.581.000000

Base 3.430000 0.00 1.40 0.02 684.58

33646W100 Total

14.00 0.150.002,000.000 Local 6,637.03

Base 0.00 14.00 0.15 6,637.03

COMMON STOCK NPV336901103 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.1ST SOURCE CORP

5,775.000 NJBW Local 24.646900 0.00 40.43 2.74 142,292.681.000000

Base 24.646900 0.00 40.43 2.74 142,292.68

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

1,625.000 NJBW Local 24.537102 0.00 11.38 0.77 39,860.641.000000

Base 24.537102 0.00 11.38 0.77 39,860.64

336901103 Total

51.81 3.510.007,400.000 Local 182,153.32

Base 0.00 51.81 3.51 182,153.32

COMMON STOCK USD.01343412102 23 Jan 2012 26 Jan 2012 USD/DTC 0.05GOLDMAN SACHS INTERNATIONALFLUOR CORP

25,000.000 NJBA Local 55.589800 0.00 1,250.00 26.69 1,388,468.311.000000

Base 55.589800 0.00 1,250.00 26.69 1,388,468.31

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

25,000.000 NJBA Local 57.243000 0.00 250.00 27.48 1,430,797.521.000000

Base 57.243000 0.00 250.00 27.48 1,430,797.52
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343412102 Total

1,500.00 54.170.0050,000.000 Local 2,819,265.83

Base 0.00 1,500.00 54.17 2,819,265.83

COMMON STOCK USD.01343873105 10 Jan 2012 13 Jan 2012 USD/DTC 0.01ITG INC.FLUSHING FINANCIAL CORP

902.000 NJBW Local 12.986300 0.00 6.31 0.23 11,707.101.000000

Base 12.986300 0.00 6.31 0.23 11,707.10

11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.

21,789.000 NJBW Local 12.909900 0.00 152.52 5.41 281,135.881.000000

Base 12.909900 0.00 152.52 5.41 281,135.88

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

16,101.000 NJBW Local 12.972300 0.00 112.71 4.02 208,750.271.000000

Base 12.972300 0.00 112.71 4.02 208,750.27

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

2,108.000 NJBW Local 12.902002 0.00 14.76 0.53 27,182.131.000000

Base 12.902002 0.00 14.76 0.53 27,182.13

343873105 Total

286.30 10.190.0040,900.000 Local 528,775.38

Base 0.00 286.30 10.19 528,775.38

COMMON STOCK351793104 25 Jan 2012 30 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHFRANCESCAS HOLDINGS CORP

40,000.000 NJDQ Local 24.005100 0.00 400.00 18.44 959,785.561.000000

Base 24.005100 0.00 400.00 18.44 959,785.56

COMMON STOCK USD1.353525108 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.FRANKLIN FINANCIAL SERVICES

2,000.000 NJBW Local 13.050000 0.00 14.00 0.51 26,085.491.000000

Base 13.050000 0.00 14.00 0.51 26,085.49



Prepared by State StreetPage 98

Sales Report by Report Date
Composite

to February 10, 2012View Date:January 31, 2012January 1, 2012

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.0136191U106 11 Jan 2012 17 Jan 2012 USD/DTC 0.05MCGIVNEY,JOHN M. SECURITIES, INC.GT ADVANCED TECHNOLOGIES INC

50,000.000 NJEQ Local 8.417300 0.00 2,500.00 8.09 418,356.911.000000

Base 8.417300 0.00 2,500.00 8.09 418,356.91

12 Jan 2012 18 Jan 2012 USD/DTC 0.05INSTINET LLC

50,000.000 NJEQ Local 8.293700 0.00 2,500.00 7.97 412,177.031.000000

Base 8.293700 0.00 2,500.00 7.97 412,177.03

27 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 8.769900 0.00 500.00 8.42 437,986.581.000000

Base 8.769900 0.00 500.00 8.42 437,986.58

30 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 8.617900 0.00 500.00 8.28 430,386.721.000000

Base 8.617900 0.00 500.00 8.28 430,386.72

36191U106 Total

6,000.00 32.760.00200,000.000 Local 1,698,907.24

Base 0.00 6,000.00 32.76 1,698,907.24

COMMON STOCK NPV369385109 03 Jan 2012 USD/DTCINSTINET LLCGENERAL COMMUNICATION INC A

28,970.000 NJBA Local 10.039800 0.00 0.00 5.59 290,847.421.000000

Base 10.039800 0.00 0.00 5.59 290,847.42

03 Jan 2012 CANCEL USD/DTCINSTINET LLC

-28,970.000 NJBA Local 10.039800 0.00 0.00 -5.59 -290,847.421.000000

Base 10.039800 0.00 0.00 -5.59 -290,847.42

04 Jan 2012 09 Jan 2012 USD/DTC 0.05INSTINET LLC

1,297.000 NJBA Local 10.000000 0.00 64.85 0.25 12,904.901.000000

Base 10.000000 0.00 64.85 0.25 12,904.90
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06 Jan 2012 11 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

44,733.000 NJBA Local 9.671000 0.00 447.33 8.31 432,157.201.000000

Base 9.671000 0.00 447.33 8.31 432,157.20

03 Jan 2012 06 Jan 2012 USD/DTC 0.05INSTINET LLC

28,970.000 NJBA Local 10.039800 0.00 1,448.50 5.59 289,398.921.000000

Base 10.039800 0.00 1,448.50 5.59 289,398.92

369385109 Total

1,960.68 14.150.0075,000.000 Local 734,461.02

Base 0.00 1,960.68 14.15 734,461.02

COMMON STOCK USD1.369550108 09 Jan 2012 12 Jan 2012 USD/DTC 0.01PERSHING LLCGENERAL DYNAMICS CORP

50,000.000 NJBA Local 67.590600 0.00 500.00 64.89 3,378,965.101.000000

Base 67.590600 0.00 500.00 64.89 3,378,965.10

COMMON STOCK USD.06369604103 11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLCGENERAL ELECTRIC CO

700,000.000 NJBA Local 18.735800 0.00 35,000.00 251.81 13,079,808.181.000000

Base 18.735800 0.00 35,000.00 251.81 13,079,808.18

25 Jan 2012 30 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

500,000.000 NJBA Local 18.909200 0.00 2,500.00 181.53 9,451,918.471.000000

Base 18.909200 0.00 2,500.00 181.53 9,451,918.47

369604103 Total

37,500.00 433.340.001,200,000.000 Local 22,531,726.65

Base 0.00 37,500.00 433.34 22,531,726.65

REIT USD.01370023103 03 Jan 2012 06 Jan 2012 USD/DTC 0.01PERSHING LLCGENERAL GROWTH PROPERTIES

50,000.000 NJBA Local 15.298000 0.00 500.00 14.69 764,385.311.000000

Base 15.298000 0.00 500.00 14.69 764,385.31
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11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJBA Local 14.953900 0.00 500.00 14.36 747,180.641.000000

Base 14.953900 0.00 500.00 14.36 747,180.64

370023103 Total

1,000.00 29.050.00100,000.000 Local 1,511,565.95

Base 0.00 1,000.00 29.05 1,511,565.95

COMMON STOCK USD.1370334104 11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLCGENERAL MILLS INC

125,000.000 NJBA Local 40.356800 0.00 6,250.00 96.86 5,038,253.131.000000

Base 40.356800 0.00 6,250.00 96.86 5,038,253.13

COMMON STOCK USD.06371901109 11 Jan 2012 17 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHGENTEX CORP

100,000.000 NJBA Local 30.278400 0.00 1,000.00 58.14 3,026,781.851.000000

Base 30.278400 0.00 1,000.00 58.14 3,026,781.85

COMMON STOCK37247D106 12 Jan 2012 18 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALGENWORTH FINANCIAL INC CL A

100,000.000 NJEQ Local 7.644200 0.00 1,000.00 14.68 763,405.311.000000

Base 7.644200 0.00 1,000.00 14.68 763,405.31

COMMON STOCK USD.0137637Q105 10 Jan 2012 13 Jan 2012 USD/DTC 0.01ITG INC.GLACIER BANCORP INC

8,500.000 NJBW Local 13.125000 0.00 59.50 2.15 111,500.851.000000

Base 13.125000 0.00 59.50 2.15 111,500.85

10 Jan 2012 13 Jan 2012 USD/DTC 0.01INSTINET LLC

2,164.000 NJBW Local 13.066201 0.00 15.15 0.55 28,259.561.000000

Base 13.066201 0.00 15.15 0.55 28,259.56

11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.

26,440.000 NJBW Local 12.954500 0.00 185.08 6.58 342,325.321.000000

Base 12.954500 0.00 185.08 6.58 342,325.32
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12 Jan 2012 18 Jan 2012 USD/DTC 0.02J.P. MORGAN CLEARING CORP.

132,700.000 NJBW Local 13.180000 0.00 2,654.00 33.59 1,746,298.401.000000

Base 13.180000 0.00 2,654.00 33.59 1,746,298.40

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

61,931.000 NJBW Local 12.943700 0.00 433.52 15.40 801,167.361.000000

Base 12.943700 0.00 433.52 15.40 801,167.36

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

1,865.000 NJBW Local 12.985501 0.00 13.06 0.47 24,204.431.000000

Base 12.985501 0.00 13.06 0.47 24,204.43

37637Q105 Total

3,360.31 58.740.00233,600.000 Local 3,053,755.92

Base 0.00 3,360.31 58.74 3,053,755.92

COMMON STOCK USD.0138141G104 10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLCGOLDMAN SACHS GROUP INC

10,000.000 NJEQ Local 98.779800 0.00 100.00 18.97 987,679.031.000000

Base 98.779800 0.00 100.00 18.97 987,679.03

10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 98.640200 0.00 200.00 37.88 1,972,566.121.000000

Base 98.640200 0.00 200.00 37.88 1,972,566.12

11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 98.366300 0.00 200.00 37.78 1,967,088.221.000000

Base 98.366300 0.00 200.00 37.78 1,967,088.22

11 Jan 2012 17 Jan 2012 USD/DTC 0.05ALBERT WILL

50,000.000 NJBA Local 98.487000 0.00 2,500.00 94.55 4,921,755.451.000000

Base 98.487000 0.00 2,500.00 94.55 4,921,755.45
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11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 98.984000 0.00 200.00 38.01 1,979,441.991.000000

Base 98.984000 0.00 200.00 38.01 1,979,441.99

12 Jan 2012 18 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJEQ Local 100.059800 0.00 500.00 96.06 5,002,393.941.000000

Base 100.059800 0.00 500.00 96.06 5,002,393.94

13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLC

15,000.000 NJEQ Local 98.158700 0.00 150.00 28.27 1,472,202.231.000000

Base 98.158700 0.00 150.00 28.27 1,472,202.23

17 Jan 2012 20 Jan 2012 USD/DTC 0.01PERSHING LLC

45,000.000 NJEQ Local 100.342300 0.00 450.00 86.70 4,514,866.791.000000

Base 100.342300 0.00 450.00 86.70 4,514,866.79

38141G104 Total

4,300.00 438.220.00230,000.000 Local 22,817,993.77

Base 0.00 4,300.00 438.22 22,817,993.77

COMMON STOCK NPV382550101 05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLCGOODYEAR TIRE + RUBBER CO

100,000.000 NJEQ Local 14.564700 0.00 1,000.00 27.97 1,455,442.031.000000

Base 14.564700 0.00 1,000.00 27.97 1,455,442.03

09 Jan 2012 12 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 15.257300 0.00 1,000.00 29.30 1,524,700.701.000000

Base 15.257300 0.00 1,000.00 29.30 1,524,700.70

10 Jan 2012 13 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

100,000.000 NJEQ Local 15.641900 0.00 1,000.00 30.04 1,563,159.961.000000

Base 15.641900 0.00 1,000.00 30.04 1,563,159.96
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382550101 Total

3,000.00 87.310.00300,000.000 Local 4,543,302.69

Base 0.00 3,000.00 87.31 4,543,302.69

COMMON STOCK38259P508 05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLCGOOGLE INC CL A

2,000.000 NJEQ Local 661.647895 0.00 100.00 25.41 1,323,170.381.000000

Base 661.647895 0.00 100.00 25.41 1,323,170.38

09 Jan 2012 12 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,000.000 NJEQ Local 634.423495 0.00 20.00 24.37 1,268,802.621.000000

Base 634.423495 0.00 20.00 24.37 1,268,802.62

38259P508 Total

120.00 49.780.004,000.000 Local 2,591,973.00

Base 0.00 120.00 49.78 2,591,973.00

COMMON STOCK USD.01390905107 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.GREAT SOUTHERN BANCORP INC

8,200.000 NJBW Local 23.503300 0.00 57.40 3.71 192,665.951.000000

Base 23.503300 0.00 57.40 3.71 192,665.95

COMMON STOCK USD.1393122106 10 Jan 2012 13 Jan 2012 USD/DTC 0.05INSTINET LLCGREEN MOUNTAIN COFFEE ROASTE

10,000.000 NJEQ Local 48.678100 0.00 500.00 9.35 486,271.651.000000

Base 48.678100 0.00 500.00 9.35 486,271.65

13 Jan 2012 19 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJEQ Local 46.752200 0.00 200.00 17.96 934,826.041.000000

Base 46.752200 0.00 200.00 17.96 934,826.04

17 Jan 2012 20 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

60,000.000 NJEQ Local 49.799100 0.00 600.00 57.37 2,987,288.621.000000

Base 49.799100 0.00 600.00 57.37 2,987,288.62
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18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLC

50,000.000 NJEQ Local 50.261700 0.00 2,500.00 48.25 2,510,536.751.000000

Base 50.261700 0.00 2,500.00 48.25 2,510,536.75

19 Jan 2012 24 Jan 2012 USD/DTC 0.05INSTINET LLC

20,000.000 NJEQ Local 52.484200 0.00 1,000.00 20.16 1,048,663.841.000000

Base 52.484200 0.00 1,000.00 20.16 1,048,663.84

27 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

40,000.000 NJEQ Local 52.379900 0.00 400.00 40.23 2,094,755.771.000000

Base 52.379900 0.00 400.00 40.23 2,094,755.77

30 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

40,000.000 NJEQ Local 53.631300 0.00 400.00 41.19 2,144,810.811.000000

Base 53.631300 0.00 400.00 41.19 2,144,810.81

31 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJEQ Local 53.642500 0.00 200.00 20.60 1,072,629.391.000000

Base 53.642500 0.00 200.00 20.60 1,072,629.39

393122106 Total

5,800.00 255.110.00260,000.000 Local 13,279,782.87

Base 0.00 5,800.00 255.11 13,279,782.87

COMMON STOCK USD.01401617105 18 Jan 2012 23 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSGUESS? INC

25,000.000 NJBA Local 28.362700 0.00 250.00 13.62 708,803.881.000000

Base 28.362700 0.00 250.00 13.62 708,803.88

COMMON STOCK USD.01404172108 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.HF FINANCIAL CORP

2,000.000 NJBW Local 10.477100 0.00 14.00 0.41 20,939.791.000000

Base 10.477100 0.00 14.00 0.41 20,939.79
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COMMON STOCK USD2.5406216101 26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLCHALLIBURTON CO

25,000.000 NJBA Local 36.786000 0.00 250.00 17.66 919,382.341.000000

Base 36.786000 0.00 250.00 17.66 919,382.34

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

40,000.000 NJBA Local 37.110700 0.00 400.00 28.51 1,483,999.491.000000

Base 37.110700 0.00 400.00 28.51 1,483,999.49

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 37.038000 0.00 1,000.00 71.12 3,702,728.871.000000

Base 37.038000 0.00 1,000.00 71.12 3,702,728.87

30 Jan 2012 OPEN USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

150,000.000 NJEQ Local 36.351000 0.00 1,500.00 104.70 5,451,045.291.000000

Base 36.351000 0.00 1,500.00 104.70 5,451,045.29

406216101 Total

3,150.00 221.990.00315,000.000 Local 11,557,155.99

Base 0.00 3,150.00 221.99 11,557,155.99

COMMON STOCK USD1.42234Q102 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.HEARTLAND FINANCIAL USA INC

716.000 NJBW Local 16.376606 0.00 5.01 0.23 11,720.411.000000

Base 16.376606 0.00 5.01 0.23 11,720.41

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

1,200.000 NJBW Local 16.477100 0.00 8.40 0.38 19,763.741.000000

Base 16.477100 0.00 8.40 0.38 19,763.74

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

784.000 NJBW Local 16.564605 0.00 5.49 0.25 12,980.911.000000

Base 16.564605 0.00 5.49 0.25 12,980.91
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17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

3,896.000 NJBW Local 16.399500 0.00 27.27 1.23 63,863.951.000000

Base 16.399500 0.00 27.27 1.23 63,863.95

18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.

1,136.000 NJBW Local 16.403301 0.00 7.95 0.36 18,625.841.000000

Base 16.403301 0.00 7.95 0.36 18,625.84

19 Jan 2012 24 Jan 2012 USD/DTC 0.01ITG INC.

768.000 NJBW Local 16.511003 0.00 5.38 0.25 12,674.821.000000

Base 16.511003 0.00 5.38 0.25 12,674.82

42234Q102 Total

59.50 2.700.008,500.000 Local 139,629.67

Base 0.00 59.50 2.70 139,629.67

REIT USD.01437306103 13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLCHOME PROPERTIES INC

25,000.000 NJBA Local 54.711900 0.00 250.00 26.27 1,367,521.231.000000

Base 54.711900 0.00 250.00 26.27 1,367,521.23

18 Jan 2012 23 Jan 2012 USD/DTC 0.01PERSHING LLC

3,500.000 NJBA Local 55.243100 0.00 35.00 3.72 193,312.131.000000

Base 55.243100 0.00 35.00 3.72 193,312.13

437306103 Total

285.00 29.990.0028,500.000 Local 1,560,833.36

Base 0.00 285.00 29.99 1,560,833.36

COMMON STOCK USD.01439734104 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.HOPFED BANCORP INC

600.000 NJBW Local 6.980000 0.00 4.20 0.09 4,183.711.000000

Base 6.980000 0.00 4.20 0.09 4,183.71
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12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

140.000 NJBW Local 7.000000 0.00 0.98 0.02 979.001.000000

Base 7.000000 0.00 0.98 0.02 979.00

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

740.000 NJBW Local 6.911203 0.00 5.18 0.10 5,109.011.000000

Base 6.911203 0.00 5.18 0.10 5,109.01

25 Jan 2012 30 Jan 2012 USD/DTC 0.01ITG INC.

600.000 NJBW Local 6.645000 0.00 4.20 0.08 3,982.721.000000

Base 6.645000 0.00 4.20 0.08 3,982.72

439734104 Total

14.56 0.290.002,080.000 Local 14,254.44

Base 0.00 14.56 0.29 14,254.44

COMMON STOCK NPV440407104 13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.HORIZON BANCORP INDIANA

800.000 NJBW Local 17.384400 0.00 5.60 0.27 13,901.651.000000

Base 17.384400 0.00 5.60 0.27 13,901.65

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

2,200.000 NJBW Local 17.440500 0.00 15.40 0.74 38,352.961.000000

Base 17.440500 0.00 15.40 0.74 38,352.96

440407104 Total

21.00 1.010.003,000.000 Local 52,254.61

Base 0.00 21.00 1.01 52,254.61

COMMON STOCK USD.2444172100 10 Jan 2012 13 Jan 2012 USD/DTC 0.02BEACON INVESTMENT CO.HUDSON VALLEY HOLDING CORP

5,000.000 NJBW Local 21.875000 0.00 100.00 2.10 109,272.901.000000

Base 21.875000 0.00 100.00 2.10 109,272.90
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10 Jan 2012 13 Jan 2012 USD/DTC 0.01ITG INC.

323.000 NJBW Local 21.791500 0.00 2.26 0.14 7,036.251.000000

Base 21.791500 0.00 2.26 0.14 7,036.25

11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.

33,001.000 NJBW Local 21.375900 0.00 231.01 13.55 705,181.521.000000

Base 21.375900 0.00 231.01 13.55 705,181.52

444172100 Total

333.27 15.790.0038,324.000 Local 821,490.67

Base 0.00 333.27 15.79 821,490.67

COMMON STOCK USD.01447011107 26 Jan 2012 31 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.HUNTSMAN CORP

100,000.000 NJEQ Local 12.212700 0.00 1,000.00 23.45 1,220,246.551.000000

Base 12.212700 0.00 1,000.00 23.45 1,220,246.55

COMMON STOCK USD.01453836108 10 Jan 2012 13 Jan 2012 USD/DTC 0.01ITG INC.INDEPENDENT BANK CORP/MA

775.000 NJBW Local 28.220606 0.00 5.43 0.42 21,865.121.000000

Base 28.220606 0.00 5.43 0.42 21,865.12

11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.

8,486.000 NJBW Local 28.109700 0.00 59.40 4.58 238,474.931.000000

Base 28.109700 0.00 59.40 4.58 238,474.93

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

5,439.000 NJBW Local 28.084700 0.00 38.07 2.94 152,711.671.000000

Base 28.084700 0.00 38.07 2.94 152,711.67

453836108 Total

102.90 7.940.0014,700.000 Local 413,051.72

Base 0.00 102.90 7.94 413,051.72
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COMMON STOCK458140100 18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLCINTEL CORP

100,000.000 NJBA Local 25.408500 0.00 5,000.00 48.79 2,535,801.211.000000

Base 25.408500 0.00 5,000.00 48.79 2,535,801.21

COMMON STOCK USD.0145867G101 23 Jan 2012 26 Jan 2012 USD/DTC 0.05INSTINET LLCINTERDIGITAL INC

10,000.000 NJEQ Local 45.451800 0.00 500.00 8.73 454,009.271.000000

Base 45.451800 0.00 500.00 8.73 454,009.27

24 Jan 2012 27 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 36.429600 0.00 500.00 34.98 1,820,945.021.000000

Base 36.429600 0.00 500.00 34.98 1,820,945.02

25 Jan 2012 30 Jan 2012 USD/DTC 0.01ITG INC.

50,000.000 NJEQ Local 35.783100 0.00 350.00 34.36 1,788,770.631.000000

Base 35.783100 0.00 350.00 34.36 1,788,770.63

26 Jan 2012 31 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 36.173900 0.00 500.00 34.73 1,808,160.271.000000

Base 36.173900 0.00 500.00 34.73 1,808,160.27

31 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 37.444900 0.00 500.00 35.95 1,871,709.051.000000

Base 37.444900 0.00 500.00 35.95 1,871,709.05

45867G101 Total

2,350.00 148.750.00210,000.000 Local 7,743,594.24

Base 0.00 2,350.00 148.75 7,743,594.24

COMMON STOCK USD.2459200101 11 Jan 2012 17 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSINTL BUSINESS MACHINES CORP

5,000.000 NJBA Local 182.132300 0.00 50.00 17.49 910,594.011.000000

Base 182.132300 0.00 50.00 17.49 910,594.01
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COMMON STOCK USD1.460146103 11 Jan 2012 17 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSINTERNATIONAL PAPER CO

50,000.000 NJBA Local 31.326300 0.00 500.00 30.08 1,565,784.911.000000

Base 31.326300 0.00 500.00 30.08 1,565,784.91

COMMON STOCK NPV464214105 12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.ISABELLA BANK CORP

2,000.000 NJBW Local 23.250000 0.00 14.00 0.90 46,485.101.000000

Base 23.250000 0.00 14.00 0.90 46,485.10

ISHARES S+P 500 INDE464287200 13 Jan 2012 19 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALISHARES S+P 500 INDEX FUND/US

200,000.000 NJBA Local 128.553400 0.00 2,000.00 493.65 25,708,186.351.000000

Base 128.553400 0.00 2,000.00 493.65 25,708,186.35

13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJBA Local 128.738500 0.00 1,000.00 247.18 12,872,602.821.000000

Base 128.738500 0.00 1,000.00 247.18 12,872,602.82

13 Jan 2012 19 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJBA Local 128.505400 0.00 1,000.00 246.74 12,849,293.261.000000

Base 128.505400 0.00 1,000.00 246.74 12,849,293.26

464287200 Total

4,000.00 987.570.00400,000.000 Local 51,430,082.43

Base 0.00 4,000.00 987.57 51,430,082.43

ISHARES S+P MIDCAP 4464287507 03 Jan 2012 06 Jan 2012 USD/DTC 0.01PERSHING LLCISHARES S+P MIDCAP 400 INDEX F

81,000.000 NJBA Local 88.699700 0.00 810.00 137.95 7,183,727.751.000000

Base 88.699700 0.00 810.00 137.95 7,183,727.75

ISHARES S+P SMALLCAP464287804 03 Jan 2012 06 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSISHARES S+P SMALLCAP 600 INDEX

46,000.000 NJBA Local 69.564700 0.00 460.00 61.44 3,199,454.751.000000

Base 69.564700 0.00 460.00 61.44 3,199,454.75
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COMMON STOCK USD1.46625H100 11 Jan 2012 17 Jan 2012 USD/DTC 0.05ALBERT WILLJPMORGAN CHASE + CO

300,000.000 NJBA Local 35.839500 0.00 15,000.00 206.44 10,736,643.561.000000

Base 35.839500 0.00 15,000.00 206.44 10,736,643.56

COMMON STOCK478366107 27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLCJOHNSON CONTROLS INC

50,000.000 NJEQ Local 31.543300 0.00 500.00 30.29 1,576,634.711.000000

Base 31.543300 0.00 500.00 30.29 1,576,634.71

30 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

40,000.000 NJEQ Local 31.265600 0.00 400.00 24.02 1,250,199.981.000000

Base 31.265600 0.00 400.00 24.02 1,250,199.98

31 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 31.840800 0.00 1,000.00 61.14 3,183,018.851.000000

Base 31.840800 0.00 1,000.00 61.14 3,183,018.85

478366107 Total

1,900.00 115.450.00190,000.000 Local 6,009,853.54

Base 0.00 1,900.00 115.45 6,009,853.54

COMMON STOCK USD.0148020T101 05 Jan 2012 10 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHJONES GROUP INC/THE

50,000.000 NJBA Local 9.730400 0.00 500.00 9.35 486,010.651.000000

Base 9.730400 0.00 500.00 9.35 486,010.65

COMMON STOCK48242W106 23 Jan 2012 26 Jan 2012 USD/DTC 0.05GOLDMAN SACHS INTERNATIONALKBR INC

50,000.000 NJBA Local 31.794900 0.00 2,500.00 30.53 1,587,214.471.000000

Base 31.794900 0.00 2,500.00 30.53 1,587,214.47

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

50,000.000 NJBA Local 32.289000 0.00 500.00 31.00 1,613,919.001.000000

Base 32.289000 0.00 500.00 31.00 1,613,919.00
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48242W106 Total

3,000.00 61.530.00100,000.000 Local 3,201,133.47

Base 0.00 3,000.00 61.53 3,201,133.47

COMMON STOCK USD.01485170302 10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLCKANSAS CITY SOUTHERN

20,000.000 NJEQ Local 72.947500 0.00 200.00 28.02 1,458,721.981.000000

Base 72.947500 0.00 200.00 28.02 1,458,721.98

19 Jan 2012 24 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 73.946700 0.00 200.00 28.40 1,478,705.601.000000

Base 73.946700 0.00 200.00 28.40 1,478,705.60

485170302 Total

400.00 56.420.0040,000.000 Local 2,937,427.58

Base 0.00 400.00 56.42 2,937,427.58

COMMON STOCK USD1.48666K109 10 Jan 2012 13 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSKB HOME

55,000.000 NJBA Local 7.662400 0.00 550.00 8.10 420,873.901.000000

Base 7.662400 0.00 550.00 8.10 420,873.90

COMMON STOCK USD.1487169104 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.KEARNY FINANCIAL CORP

2,250.000 NJBW Local 9.392600 0.00 15.75 0.41 21,117.191.000000

Base 9.392600 0.00 15.75 0.41 21,117.19

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

1,000.000 NJBW Local 9.271000 0.00 7.00 0.18 9,263.821.000000

Base 9.271000 0.00 7.00 0.18 9,263.82

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

250.000 NJBW Local 9.340000 0.00 1.75 0.05 2,333.201.000000

Base 9.340000 0.00 1.75 0.05 2,333.20
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18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.

519.000 NJBW Local 9.190000 0.00 3.63 0.10 4,765.881.000000

Base 9.190000 0.00 3.63 0.10 4,765.88

19 Jan 2012 24 Jan 2012 USD/DTC 0.01ITG INC.

100.000 NJBW Local 9.260000 0.00 0.70 0.02 925.281.000000

Base 9.260000 0.00 0.70 0.02 925.28

20 Jan 2012 25 Jan 2012 USD/DTC 0.01ITG INC.

563.000 NJBW Local 9.312600 0.00 3.94 0.11 5,238.941.000000

Base 9.312600 0.00 3.94 0.11 5,238.94

23 Jan 2012 26 Jan 2012 USD/DTC 0.01ITG INC.

4,612.000 NJBW Local 9.428699 0.00 32.28 0.84 43,452.041.000000

Base 9.428699 0.00 32.28 0.84 43,452.04

24 Jan 2012 27 Jan 2012 USD/DTC 0.01ITG INC.

2,006.000 NJBW Local 9.516900 0.00 14.04 0.37 19,076.491.000000

Base 9.516900 0.00 14.04 0.37 19,076.49

487169104 Total

79.09 2.080.0011,300.000 Local 106,172.84

Base 0.00 79.09 2.08 106,172.84

COMMON STOCK USD.25487836108 11 Jan 2012 17 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHKELLOGG CO

95,000.000 NJBA Local 51.270300 0.00 950.00 93.52 4,869,634.981.000000

Base 51.270300 0.00 950.00 93.52 4,869,634.98

COMMON STOCK USD.0149456B101 06 Jan 2012 11 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSKINDER MORGAN INC

6,500.000 NJBA Local 33.032000 0.00 65.00 4.13 214,638.871.000000

Base 33.032000 0.00 65.00 4.13 214,638.87
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11 Jan 2012 17 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

75,000.000 NJBA Local 33.763500 0.00 750.00 48.62 2,531,463.871.000000

Base 33.763500 0.00 750.00 48.62 2,531,463.87

49456B101 Total

815.00 52.750.0081,500.000 Local 2,746,102.74

Base 0.00 815.00 52.75 2,746,102.74

COMMON STOCK USD.01500255104 04 Jan 2012 09 Jan 2012 USD/DTC 0.01PERSHING LLCKOHLS CORP

20,000.000 NJBA Local 47.714700 0.00 200.00 18.33 954,075.671.000000

Base 47.714700 0.00 200.00 18.33 954,075.67

09 Jan 2012 12 Jan 2012 USD/DTC 0.01PERSHING LLC

5,000.000 NJBA Local 46.510400 0.00 50.00 4.47 232,497.531.000000

Base 46.510400 0.00 50.00 4.47 232,497.53

10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLC

4,000.000 NJBA Local 46.100400 0.00 40.00 3.55 184,358.051.000000

Base 46.100400 0.00 40.00 3.55 184,358.05

11 Jan 2012 17 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

70,000.000 NJBA Local 45.898500 0.00 700.00 61.69 3,212,133.311.000000

Base 45.898500 0.00 700.00 61.69 3,212,133.31

11 Jan 2012 17 Jan 2012 USD/DTC 0.05ALBERT WILL

25,000.000 NJBA Local 45.916000 0.00 1,250.00 22.04 1,146,627.961.000000

Base 45.916000 0.00 1,250.00 22.04 1,146,627.96

500255104 Total

2,240.00 110.080.00124,000.000 Local 5,729,692.52

Base 0.00 2,240.00 110.08 5,729,692.52
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COMMON STOCK NPV50181P100 12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.LCNB CORPORATION

1,000.000 NJBW Local 12.724000 0.00 7.00 0.25 12,716.751.000000

Base 12.724000 0.00 7.00 0.25 12,716.75

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

400.000 NJBW Local 12.737500 0.00 2.80 0.10 5,092.101.000000

Base 12.737500 0.00 2.80 0.10 5,092.10

26 Jan 2012 31 Jan 2012 USD/DTC 0.01ITG INC.

600.000 NJBW Local 12.600000 0.00 4.20 0.15 7,555.651.000000

Base 12.600000 0.00 4.20 0.15 7,555.65

50181P100 Total

14.00 0.500.002,000.000 Local 25,364.50

Base 0.00 14.00 0.50 25,364.50

COMMON STOCK NPV511637100 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.LAKELAND BANCORP INC

5,007.000 NJBW Local 8.862301 0.00 35.05 0.86 44,337.631.000000

Base 8.862301 0.00 35.05 0.86 44,337.63

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

15,063.000 NJBW Local 8.848400 0.00 105.44 2.56 133,175.451.000000

Base 8.848400 0.00 105.44 2.56 133,175.45

511637100 Total

140.49 3.420.0020,070.000 Local 177,513.08

Base 0.00 140.49 3.42 177,513.08

COMMON STOCK NPV511656100 10 Jan 2012 13 Jan 2012 USD/DTC 0.01ITG INC.LAKELAND FINANCIAL CORP

665.000 NJBW Local 26.141400 0.00 4.66 0.34 17,379.031.000000

Base 26.141400 0.00 4.66 0.34 17,379.03
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11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.

6,515.000 NJBW Local 26.000700 0.00 45.61 3.26 169,345.691.000000

Base 26.000700 0.00 45.61 3.26 169,345.69

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

7,861.000 NJBW Local 25.914100 0.00 55.03 3.92 203,651.791.000000

Base 25.914100 0.00 55.03 3.92 203,651.79

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

4,759.000 NJBW Local 25.738800 0.00 33.31 2.36 122,455.281.000000

Base 25.738800 0.00 33.31 2.36 122,455.28

511656100 Total

138.61 9.880.0019,800.000 Local 512,831.79

Base 0.00 138.61 9.88 512,831.79

COMMON STOCK517834107 25 Jan 2012 30 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.LAS VEGAS SANDS CORP

120,000.000 NJEQ Local 49.466600 0.00 1,200.00 113.98 5,934,678.011.000000

Base 49.466600 0.00 1,200.00 113.98 5,934,678.01

26 Jan 2012 31 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 50.279500 0.00 1,000.00 96.54 5,026,853.461.000000

Base 50.279500 0.00 1,000.00 96.54 5,026,853.46

517834107 Total

2,200.00 210.520.00220,000.000 Local 10,961,531.47

Base 0.00 2,200.00 210.52 10,961,531.47

COMMON STOCK521863308 06 Jan 2012 11 Jan 2012 USD/DTC 0.05INSTINET LLCLEAP WIRELESS INTL INC

392,335.000 NJBA Local 8.910600 0.00 19,616.75 67.13 3,476,256.371.000000

Base 8.910600 0.00 19,616.75 67.13 3,476,256.37
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09 Jan 2012 12 Jan 2012 USD/DTC 0.05INSTINET LLC

72,665.000 NJBA Local 8.791400 0.00 3,633.25 12.27 635,181.561.000000

Base 8.791400 0.00 3,633.25 12.27 635,181.56

521863308 Total

23,250.00 79.400.00465,000.000 Local 4,111,437.93

Base 0.00 23,250.00 79.40 4,111,437.93

COMMON STOCK USD.0153222Q103 11 Jan 2012 17 Jan 2012 USD/DTC 0.03R.B.C. DOMINION SECURITIES CORPORATLIFETIME BRANDS INC

15,936.000 NJBA Local 12.226500 0.00 478.08 3.75 194,359.671.000000

Base 12.226500 0.00 478.08 3.75 194,359.67

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

2,502.000 NJBA Local 12.146800 0.00 17.51 0.59 30,373.191.000000

Base 12.146800 0.00 17.51 0.59 30,373.19

12 Jan 2012 18 Jan 2012 USD/DTC 0.03JANNEY MONTGOMERY, SCOTT INC

8,700.000 NJBA Local 12.116100 0.00 261.00 2.03 105,147.041.000000

Base 12.116100 0.00 261.00 2.03 105,147.04

13 Jan 2012 19 Jan 2012 USD/DTC 0.05INSTINET LLC

836.000 NJBA Local 11.900000 0.00 41.80 0.20 9,906.401.000000

Base 11.900000 0.00 41.80 0.20 9,906.40

17 Jan 2012 20 Jan 2012 USD/DTC 0.05INSTINET LLC

3,378.000 NJBA Local 11.900000 0.00 168.90 0.78 40,028.521.000000

Base 11.900000 0.00 168.90 0.78 40,028.52

18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLC

44,590.000 NJBA Local 11.573700 0.00 2,229.50 9.91 513,831.871.000000

Base 11.573700 0.00 2,229.50 9.91 513,831.87



Prepared by State StreetPage 118

Sales Report by Report Date
Composite

to February 10, 2012View Date:January 31, 2012January 1, 2012

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

19 Jan 2012 24 Jan 2012 USD/DTC 0.05INSTINET LLC

1,000.000 NJBA Local 11.914000 0.00 50.00 0.23 11,863.771.000000

Base 11.914000 0.00 50.00 0.23 11,863.77

20 Jan 2012 25 Jan 2012 USD/DTC 0.05ITG INC.

12,745.000 NJBA Local 11.750000 0.00 637.25 2.88 149,113.621.000000

Base 11.750000 0.00 637.25 2.88 149,113.62

23 Jan 2012 26 Jan 2012 USD/DTC 0.05INSTINET LLC

6,313.000 NJBA Local 11.750000 0.00 315.65 1.43 73,860.671.000000

Base 11.750000 0.00 315.65 1.43 73,860.67

24 Jan 2012 27 Jan 2012 USD/DTC 0.05INSTINET LLC

4,000.000 NJBA Local 11.750000 0.00 200.00 0.91 46,799.091.000000

Base 11.750000 0.00 200.00 0.91 46,799.09

53222Q103 Total

4,399.69 22.710.00100,000.000 Local 1,175,283.84

Base 0.00 4,399.69 22.71 1,175,283.84

COMMON STOCK USD.01552715104 06 Jan 2012 11 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALMEMC ELECTRONIC MATERIALS

75,000.000 NJBA Local 3.965700 0.00 750.00 5.72 296,671.781.000000

Base 3.965700 0.00 750.00 5.72 296,671.78

06 Jan 2012 11 Jan 2012 USD/DTC 0.01PERSHING LLC

45,000.000 NJBA Local 3.968400 0.00 450.00 3.43 178,124.571.000000

Base 3.968400 0.00 450.00 3.43 178,124.57

09 Jan 2012 12 Jan 2012 USD/DTC 0.01PERSHING LLC

30,000.000 NJBA Local 3.850500 0.00 300.00 2.22 115,212.781.000000

Base 3.850500 0.00 300.00 2.22 115,212.78
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552715104 Total

1,500.00 11.370.00150,000.000 Local 590,009.13

Base 0.00 1,500.00 11.37 590,009.13

COMMON STOCK USD1.552848103 03 Jan 2012 06 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALMGIC INVESTMENT CORP

200,000.000 NJEQ Local 3.535100 0.00 2,000.00 13.58 705,006.421.000000

Base 3.535100 0.00 2,000.00 13.58 705,006.42

04 Jan 2012 09 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

200,000.000 NJEQ Local 3.686500 0.00 2,000.00 14.16 735,285.841.000000

Base 3.686500 0.00 2,000.00 14.16 735,285.84

05 Jan 2012 10 Jan 2012 USD/DTC 0.05MERRILL LYNCH PIERCE FENNER + SMITH

200,000.000 NJEQ Local 3.757000 0.00 10,000.00 14.43 741,385.561.000000

Base 3.757000 0.00 10,000.00 14.43 741,385.56

05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLC

200,000.000 NJEQ Local 4.140100 0.00 10,000.00 15.90 818,004.101.000000

Base 4.140100 0.00 10,000.00 15.90 818,004.10

05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLC

13,400.000 NJEQ Local 3.971400 0.00 134.00 1.03 53,081.731.000000

Base 3.971400 0.00 134.00 1.03 53,081.73

06 Jan 2012 11 Jan 2012 USD/DTC 0.01PERSHING LLC

86,600.000 NJEQ Local 3.980600 0.00 866.00 6.62 343,847.341.000000

Base 3.980600 0.00 866.00 6.62 343,847.34

06 Jan 2012 11 Jan 2012 USD/DTC 0.05INSTINET LLC

300,000.000 NJEQ Local 3.896200 0.00 15,000.00 22.45 1,153,837.551.000000

Base 3.896200 0.00 15,000.00 22.45 1,153,837.55
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09 Jan 2012 12 Jan 2012 USD/DTC 0.05INSTINET LLC

200,000.000 NJEQ Local 3.884200 0.00 10,000.00 14.92 766,825.081.000000

Base 3.884200 0.00 10,000.00 14.92 766,825.08

552848103 Total

50,000.00 103.090.001,400,000.000 Local 5,317,273.62

Base 0.00 50,000.00 103.09 5,317,273.62

COMMON STOCK USD1.565849106 03 Jan 2012 06 Jan 2012 USD/DTC 0.01PERSHING LLCMARATHON OIL CORP

100,000.000 NJEQ Local 30.146300 0.00 1,000.00 57.89 3,013,572.101.000000

Base 30.146300 0.00 1,000.00 57.89 3,013,572.10

04 Jan 2012 09 Jan 2012 USD/DTC 0.05MERRILL LYNCH PIERCE FENNER + SMITH

130,000.000 NJEQ Local 30.963300 0.00 6,500.00 77.29 4,018,651.711.000000

Base 30.963300 0.00 6,500.00 77.29 4,018,651.71

565849106 Total

7,500.00 135.180.00230,000.000 Local 7,032,223.81

Base 0.00 7,500.00 135.18 7,032,223.81

COMMON STOCK57060D108 05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLCMARKETAXESS HOLDINGS INC

52,000.000 NJDQ Local 29.553500 0.00 2,600.00 29.51 1,534,152.491.000000

Base 29.553500 0.00 2,600.00 29.51 1,534,152.49

COMMON STOCK USD.0158155Q103 11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLCMCKESSON CORP

90,000.000 NJBA Local 78.717400 0.00 900.00 136.03 7,083,529.961.000000

Base 78.717400 0.00 900.00 136.03 7,083,529.96

COMMON STOCK USD.01582839106 03 Jan 2012 06 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSMEAD JOHNSON NUTRITION CO

20,000.000 NJEQ Local 71.997600 0.00 200.00 27.65 1,439,724.351.000000

Base 71.997600 0.00 200.00 27.65 1,439,724.35
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05 Jan 2012 10 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

10,000.000 NJEQ Local 71.659100 0.00 100.00 13.76 716,477.241.000000

Base 71.659100 0.00 100.00 13.76 716,477.24

18 Jan 2012 23 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

10,000.000 NJEQ Local 72.894400 0.00 100.00 14.00 728,830.001.000000

Base 72.894400 0.00 100.00 14.00 728,830.00

582839106 Total

400.00 55.410.0040,000.000 Local 2,885,031.59

Base 0.00 400.00 55.41 2,885,031.59

COMMON STOCK USD.0158405U102 06 Jan 2012 11 Jan 2012 USD/DTC 0.01PERSHING LLCMEDCO HEALTH SOLUTIONS INC

20,000.000 NJEQ Local 60.149600 0.00 200.00 23.10 1,202,768.891.000000

Base 60.149600 0.00 200.00 23.10 1,202,768.89

10 Jan 2012 13 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

10,000.000 NJEQ Local 61.740000 0.00 100.00 11.86 617,288.141.000000

Base 61.740000 0.00 100.00 11.86 617,288.14

11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLC

30,000.000 NJEQ Local 60.933800 0.00 300.00 35.10 1,827,678.891.000000

Base 60.933800 0.00 300.00 35.10 1,827,678.89

20 Jan 2012 25 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 62.146700 0.00 200.00 23.87 1,242,710.121.000000

Base 62.146700 0.00 200.00 23.87 1,242,710.12

23 Jan 2012 26 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 62.371000 0.00 200.00 23.96 1,247,196.041.000000

Base 62.371000 0.00 200.00 23.96 1,247,196.04
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58405U102 Total

1,000.00 117.890.00100,000.000 Local 6,137,642.08

Base 0.00 1,000.00 117.89 6,137,642.08

COMMON STOCK58503F106 17 Jan 2012 20 Jan 2012 USD/DTC 0.01PERSHING LLCMEDLEY CAPITAL CORP

78,475.000 NJBS Local 10.700500 0.00 784.75 16.13 838,920.861.000000

Base 10.700500 0.00 784.75 16.13 838,920.86

18 Jan 2012 23 Jan 2012 USD/DTC 0.01PERSHING LLC

77,740.000 NJBS Local 10.707500 0.00 777.40 15.99 831,607.661.000000

Base 10.707500 0.00 777.40 15.99 831,607.66

19 Jan 2012 24 Jan 2012 USD/DTC 0.01PERSHING LLC

11,785.000 NJBS Local 10.712400 0.00 117.85 2.43 126,125.351.000000

Base 10.712400 0.00 117.85 2.43 126,125.35

58503F106 Total

1,680.00 34.550.00168,000.000 Local 1,796,653.87

Base 0.00 1,680.00 34.55 1,796,653.87

COMMON STOCK594918104 04 Jan 2012 09 Jan 2012 USD/DTC 0.05INSTINET LLCMICROSOFT CORP

100,000.000 NJEQ Local 27.350000 0.00 5,000.00 52.52 2,729,947.481.000000

Base 27.350000 0.00 5,000.00 52.52 2,729,947.48

10 Jan 2012 13 Jan 2012 USD/DTC 0.05INSTINET LLC

100,000.000 NJEQ Local 28.043300 0.00 5,000.00 53.85 2,799,276.141.000000

Base 28.043300 0.00 5,000.00 53.85 2,799,276.14

11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLC

200,000.000 NJBA Local 27.692700 0.00 10,000.00 106.34 5,528,433.661.000000

Base 27.692700 0.00 10,000.00 106.34 5,528,433.66
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11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLC

100,000.000 NJEQ Local 27.692700 0.00 5,000.00 53.17 2,764,216.831.000000

Base 27.692700 0.00 5,000.00 53.17 2,764,216.83

594918104 Total

25,000.00 265.880.00500,000.000 Local 13,821,874.11

Base 0.00 25,000.00 265.88 13,821,874.11

COMMON STOCK594972408 30 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHMICROSTRATEGY INC CL A

10,000.000 NJEQ Local 118.374100 0.00 100.00 22.73 1,183,618.271.000000

Base 118.374100 0.00 100.00 22.73 1,183,618.27

31 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

10,000.000 NJEQ Local 115.597800 0.00 100.00 22.20 1,155,855.801.000000

Base 115.597800 0.00 100.00 22.20 1,155,855.80

594972408 Total

200.00 44.930.0020,000.000 Local 2,339,474.07

Base 0.00 200.00 44.93 2,339,474.07

COMMON STOCK USD.2595137100 20 Jan 2012 25 Jan 2012 USD/DTC 0.05INSTINET LLCMICROSEMI CORP

25,000.000 NJBA Local 20.141700 0.00 1,250.00 9.67 502,282.831.000000

Base 20.141700 0.00 1,250.00 9.67 502,282.83

COMMON STOCK USD.0160786L107 05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLCMODUSLINK GLOBAL SOLUTIONS I

10,000.000 NJBA Local 5.315300 0.00 500.00 1.03 52,651.971.000000

Base 5.315300 0.00 500.00 1.03 52,651.97

10 Jan 2012 13 Jan 2012 USD/DTC 0.05INSTINET LLC

10,000.000 NJBA Local 5.452900 0.00 500.00 1.05 54,027.951.000000

Base 5.452900 0.00 500.00 1.05 54,027.95
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11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLC

40,000.000 NJBA Local 5.409600 0.00 2,000.00 4.16 214,379.841.000000

Base 5.409600 0.00 2,000.00 4.16 214,379.84

13 Jan 2012 19 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJBA Local 5.500200 0.00 200.00 2.12 109,801.881.000000

Base 5.500200 0.00 200.00 2.12 109,801.88

60786L107 Total

3,200.00 8.360.0080,000.000 Local 430,861.64

Base 0.00 3,200.00 8.36 430,861.64

COMMON STOCK USD.01610236101 03 Jan 2012 06 Jan 2012 USD/DTC 0.05MERRILL LYNCH PIERCE FENNER + SMITHMONRO MUFFLER BRAKE INC

10,000.000 NJBA Local 39.296100 0.00 500.00 7.55 392,453.451.000000

Base 39.296100 0.00 500.00 7.55 392,453.45

11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLC

22,000.000 NJBA Local 38.647300 0.00 1,100.00 16.33 849,124.271.000000

Base 38.647300 0.00 1,100.00 16.33 849,124.27

610236101 Total

1,600.00 23.880.0032,000.000 Local 1,241,577.72

Base 0.00 1,600.00 23.88 1,241,577.72

COMMON STOCK NPV62874M104 25 Jan 2012 30 Jan 2012 USD/DTC 0.01ITG INC.NB+T FINANCIAL GROUP INC

400.000 NJBW Local 20.297500 0.00 2.80 0.16 8,116.041.000000

Base 20.297500 0.00 2.80 0.16 8,116.04

27 Jan 2012 OPEN USD/DTC 0.01ITG INC.

233.000 NJBW Local 20.352103 0.00 1.63 0.10 4,740.311.000000

Base 20.352103 0.00 1.63 0.10 4,740.31
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62874M104 Total

4.43 0.260.00633.000 Local 12,856.35

Base 0.00 4.43 0.26 12,856.35

COMMON STOCK NPV62914B100 13 Jan 2012 19 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHNIC INC

20,000.000 NJBA Local 13.003700 0.00 200.00 5.00 259,869.001.000000

Base 13.003700 0.00 200.00 5.00 259,869.00

COMMON STOCK USD.01629445206 30 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHNVE CORP

5,000.000 NJDQ Local 55.007500 0.00 50.00 5.29 274,982.211.000000

Base 55.007500 0.00 50.00 5.29 274,982.21

COMMON STOCK64110D104 19 Jan 2012 24 Jan 2012 USD/DTC 0.05INSTINET LLCNETAPP INC

30,000.000 NJEQ Local 37.061500 0.00 1,500.00 21.35 1,110,323.641.000000

Base 37.061500 0.00 1,500.00 21.35 1,110,323.64

COMMON STOCK64110L106 06 Jan 2012 11 Jan 2012 USD/DTC 0.05INSTINET LLCNETFLIX INC

45,200.000 NJBA Local 83.731300 0.00 2,260.00 72.67 3,782,322.081.000000

Base 83.731300 0.00 2,260.00 72.67 3,782,322.08

COMMON STOCK USD1.651229106 27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLCNEWELL RUBBERMAID INC

50,000.000 NJEQ Local 18.534200 0.00 500.00 17.80 926,192.201.000000

Base 18.534200 0.00 500.00 17.80 926,192.20

30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 18.669900 0.00 500.00 17.93 932,977.061.000000

Base 18.669900 0.00 500.00 17.93 932,977.06

31 Jan 2012 OPEN USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJEQ Local 18.445200 0.00 500.00 17.71 921,742.291.000000

Base 18.445200 0.00 500.00 17.71 921,742.29
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651229106 Total

1,500.00 53.440.00150,000.000 Local 2,780,911.55

Base 0.00 1,500.00 53.44 2,780,911.55

COMMON STOCK USD.0165248E104 12 Jan 2012 18 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALNEWS CORP CL A

50,000.000 NJEQ Local 18.844000 0.00 500.00 18.10 941,681.901.000000

Base 18.844000 0.00 500.00 18.10 941,681.90

13 Jan 2012 19 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 18.516400 0.00 1,000.00 35.56 1,850,604.431.000000

Base 18.516400 0.00 1,000.00 35.56 1,850,604.43

13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 18.533400 0.00 1,000.00 35.59 1,852,304.401.000000

Base 18.533400 0.00 1,000.00 35.59 1,852,304.40

13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 18.593200 0.00 1,000.00 35.70 1,858,284.301.000000

Base 18.593200 0.00 1,000.00 35.70 1,858,284.30

13 Jan 2012 19 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 18.701000 0.00 1,000.00 35.91 1,869,064.091.000000

Base 18.701000 0.00 1,000.00 35.91 1,869,064.09

17 Jan 2012 20 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 18.929300 0.00 1,000.00 36.35 1,891,893.641.000000

Base 18.929300 0.00 1,000.00 36.35 1,891,893.64

17 Jan 2012 20 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 18.929000 0.00 1,000.00 36.35 1,891,863.641.000000

Base 18.929000 0.00 1,000.00 36.35 1,891,863.64
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18 Jan 2012 23 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJEQ Local 19.094200 0.00 1,000.00 36.67 1,908,383.331.000000

Base 19.094200 0.00 1,000.00 36.67 1,908,383.33

18 Jan 2012 23 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

100,000.000 NJEQ Local 19.083400 0.00 1,000.00 36.65 1,907,303.351.000000

Base 19.083400 0.00 1,000.00 36.65 1,907,303.35

19 Jan 2012 24 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

19,000.000 NJEQ Local 19.324800 0.00 190.00 7.05 366,974.151.000000

Base 19.324800 0.00 190.00 7.05 366,974.15

19 Jan 2012 24 Jan 2012 USD/DTC 0.05MERRILL LYNCH PIERCE FENNER + SMITH

181,000.000 NJEQ Local 19.392400 0.00 9,050.00 67.40 3,500,907.001.000000

Base 19.392400 0.00 9,050.00 67.40 3,500,907.00

20 Jan 2012 25 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

200,000.000 NJEQ Local 19.128900 0.00 2,000.00 73.46 3,823,706.541.000000

Base 19.128900 0.00 2,000.00 73.46 3,823,706.54

23 Jan 2012 26 Jan 2012 USD/DTC 0.05GOLDMAN SACHS INTERNATIONAL

200,000.000 NJEQ Local 19.214800 0.00 10,000.00 73.79 3,832,886.211.000000

Base 19.214800 0.00 10,000.00 73.79 3,832,886.21

24 Jan 2012 27 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 19.006200 0.00 1,000.00 36.50 1,899,583.501.000000

Base 19.006200 0.00 1,000.00 36.50 1,899,583.50

25 Jan 2012 30 Jan 2012 USD/DTC 0.01KING, CL,& ASSOCIATES, INC

100,000.000 NJEQ Local 18.840800 0.00 1,000.00 36.18 1,883,043.821.000000

Base 18.840800 0.00 1,000.00 36.18 1,883,043.82

25 Jan 2012 30 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 18.847300 0.00 1,000.00 36.19 1,883,693.811.000000

Base 18.847300 0.00 1,000.00 36.19 1,883,693.81
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25 Jan 2012 30 Jan 2012 USD/DTC 0.01NATIONAL FINANCIAL SERVICES CORP.

100,000.000 NJEQ Local 18.839600 0.00 1,000.00 36.18 1,882,923.821.000000

Base 18.839600 0.00 1,000.00 36.18 1,882,923.82

25 Jan 2012 30 Jan 2012 USD/DTC 0.01BNY CONVERGEX

100,000.000 NJEQ Local 18.835700 0.00 1,000.00 36.17 1,882,533.831.000000

Base 18.835700 0.00 1,000.00 36.17 1,882,533.83

25 Jan 2012 30 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 18.857100 0.00 1,000.00 36.21 1,884,673.791.000000

Base 18.857100 0.00 1,000.00 36.21 1,884,673.79

65248E104 Total

35,740.00 746.010.002,050,000.000 Local 38,812,309.55

Base 0.00 35,740.00 746.01 38,812,309.55

COMMON STOCK USD.0165473P105 13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLCNISOURCE INC

45,000.000 NJBA Local 23.119700 0.00 450.00 19.98 1,039,916.521.000000

Base 23.119700 0.00 450.00 19.98 1,039,916.52

COMMON STOCK66611L105 12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.NORTHFIELD BANCORP INC/NJ

275.000 NJBW Local 14.326509 0.00 1.93 0.08 3,937.781.000000

Base 14.326509 0.00 1.93 0.08 3,937.78

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

1,027.000 NJBW Local 14.335005 0.00 7.19 0.29 14,714.571.000000

Base 14.335005 0.00 7.19 0.29 14,714.57

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

500.000 NJBW Local 14.494000 0.00 3.50 0.14 7,243.361.000000

Base 14.494000 0.00 3.50 0.14 7,243.36
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18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.

9,198.000 NJBW Local 14.458900 0.00 64.39 2.56 132,926.011.000000

Base 14.458900 0.00 64.39 2.56 132,926.01

66611L105 Total

77.01 3.070.0011,000.000 Local 158,821.72

Base 0.00 77.01 3.07 158,821.72

COMMON STOCK USD.1669549107 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.NORWOOD FINANCIAL CORP

100.000 NJBW Local 27.267500 0.00 0.70 0.06 2,725.991.000000

Base 27.267500 0.00 0.70 0.06 2,725.99

25 Jan 2012 30 Jan 2012 USD/DTC 0.01ITG INC.

1,403.000 NJBW Local 26.689701 0.00 9.82 0.72 37,435.111.000000

Base 26.689701 0.00 9.82 0.72 37,435.11

26 Jan 2012 31 Jan 2012 USD/DTC 0.01ITG INC.

297.000 NJBW Local 27.390000 0.00 2.08 0.16 8,132.591.000000

Base 27.390000 0.00 2.08 0.16 8,132.59

27 Jan 2012 OPEN USD/DTC 0.01ITG INC.

200.000 NJBW Local 27.200000 0.00 1.40 0.11 5,438.491.000000

Base 27.200000 0.00 1.40 0.11 5,438.49

669549107 Total

14.00 1.050.002,000.000 Local 53,732.18

Base 0.00 14.00 1.05 53,732.18

COMMON STOCK67020Y100 19 Jan 2012 24 Jan 2012 USD/DTC 0.05INSTINET LLCNUANCE COMMUNICATIONS INC

40,000.000 NJBA Local 29.087100 0.00 2,000.00 22.34 1,161,461.651.000000

Base 29.087100 0.00 2,000.00 22.34 1,161,461.65
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25 Jan 2012 30 Jan 2012 USD/DTC 0.01ITG INC.

130,000.000 NJBA Local 28.318800 0.00 910.00 70.69 3,680,463.311.000000

Base 28.318800 0.00 910.00 70.69 3,680,463.31

67020Y100 Total

2,910.00 93.030.00170,000.000 Local 4,841,924.96

Base 0.00 2,910.00 93.03 4,841,924.96

COMMON STOCK USD.01675234108 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.OCEANFIRST FINANCIAL CORP

5,127.000 NJBW Local 13.232700 0.00 35.89 1.31 67,806.851.000000

Base 13.232700 0.00 35.89 1.31 67,806.85

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

12,673.000 NJBW Local 13.316200 0.00 88.71 3.25 168,664.241.000000

Base 13.316200 0.00 88.71 3.25 168,664.24

675234108 Total

124.60 4.560.0017,800.000 Local 236,471.09

Base 0.00 124.60 4.56 236,471.09

COMMON STOCK USD1.677719106 27 Jan 2012 OPEN USD/DTC 0.01ITG INC.OHIO VALLEY BANC CORP

200.000 NJBW Local 18.685000 0.00 1.40 0.08 3,735.521.000000

Base 18.685000 0.00 1.40 0.08 3,735.52

30 Jan 2012 OPEN USD/DTC 0.01ITG INC.

1,200.000 NJBW Local 18.508300 0.00 8.40 0.43 22,201.131.000000

Base 18.508300 0.00 8.40 0.43 22,201.13

677719106 Total

9.80 0.510.001,400.000 Local 25,936.65

Base 0.00 9.80 0.51 25,936.65
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COMMON STOCK NPV680033107 10 Jan 2012 13 Jan 2012 USD/DTC 0.01ITG INC.OLD NATIONAL BANCORP

3,100.000 NJBW Local 12.266200 0.00 21.70 0.74 38,002.781.000000

Base 12.266200 0.00 21.70 0.74 38,002.78

11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.

29,344.000 NJBW Local 12.142200 0.00 205.41 6.85 356,088.461.000000

Base 12.142200 0.00 205.41 6.85 356,088.46

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

34,687.000 NJBW Local 12.119900 0.00 242.81 8.08 420,152.081.000000

Base 12.119900 0.00 242.81 8.08 420,152.08

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

36,921.000 NJBW Local 12.053200 0.00 258.45 8.55 444,749.201.000000

Base 12.053200 0.00 258.45 8.55 444,749.20

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

16,601.000 NJBW Local 12.061700 0.00 116.21 3.85 200,116.221.000000

Base 12.061700 0.00 116.21 3.85 200,116.22

18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.

21,315.000 NJBW Local 12.131400 0.00 149.21 4.97 258,426.611.000000

Base 12.131400 0.00 149.21 4.97 258,426.61

18 Jan 2012 23 Jan 2012 USD/DTC 0.01INSTINET LLC

2,432.000 NJBW Local 12.170000 0.00 17.02 0.57 29,579.851.000000

Base 12.170000 0.00 17.02 0.57 29,579.85

680033107 Total

1,010.81 33.610.00144,400.000 Local 1,747,115.20

Base 0.00 1,010.81 33.61 1,747,115.20
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COMMON STOCK USD.01682680103 13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLCONEOK INC

15,000.000 NJBA Local 87.863699 0.00 150.00 25.31 1,317,780.181.000000

Base 87.863699 0.00 150.00 25.31 1,317,780.18

COMMON STOCK USD.0168389X105 09 Jan 2012 12 Jan 2012 USD/DTC 0.05INSTINET LLCORACLE CORP

100,000.000 NJEQ Local 26.846500 0.00 5,000.00 51.55 2,679,598.451.000000

Base 26.846500 0.00 5,000.00 51.55 2,679,598.45

11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLC

200,000.000 NJBA Local 26.879000 0.00 10,000.00 103.22 5,365,696.781.000000

Base 26.879000 0.00 10,000.00 103.22 5,365,696.78

25 Jan 2012 30 Jan 2012 USD/DTC 0.01ITG INC.

100,000.000 NJEQ Local 28.144900 0.00 700.00 54.04 2,813,735.961.000000

Base 28.144900 0.00 700.00 54.04 2,813,735.96

26 Jan 2012 31 Jan 2012 USD/DTC 0.01ITG INC.

100,000.000 NJEQ Local 28.210800 0.00 700.00 54.17 2,820,325.831.000000

Base 28.210800 0.00 700.00 54.17 2,820,325.83

68389X105 Total

16,400.00 262.980.00500,000.000 Local 13,679,357.02

Base 0.00 16,400.00 262.98 13,679,357.02

COMMON STOCK USD.0168633D103 10 Jan 2012 13 Jan 2012 USD/DTC 0.01ITG INC.ORITANI FINANCIAL CORP

6,451.000 NJBW Local 13.095201 0.00 45.16 1.63 84,430.351.000000

Base 13.095201 0.00 45.16 1.63 84,430.35

11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.

31,368.000 NJBW Local 12.974800 0.00 219.58 7.82 406,766.131.000000

Base 12.974800 0.00 219.58 7.82 406,766.13
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12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

63,532.000 NJBW Local 12.868600 0.00 444.72 15.70 817,107.481.000000

Base 12.868600 0.00 444.72 15.70 817,107.48

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

34,880.000 NJBW Local 12.767700 0.00 244.16 8.56 445,084.661.000000

Base 12.767700 0.00 244.16 8.56 445,084.66

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

88,593.000 NJBW Local 12.591300 0.00 620.15 21.42 1,114,859.471.000000

Base 12.591300 0.00 620.15 21.42 1,114,859.47

18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.

24,976.000 NJBW Local 12.496000 0.00 174.83 6.00 311,919.271.000000

Base 12.496000 0.00 174.83 6.00 311,919.27

68633D103 Total

1,748.60 61.130.00249,800.000 Local 3,180,167.36

Base 0.00 1,748.60 61.13 3,180,167.36

COMMON STOCK NPV687380105 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.ORRSTOWN FINL SERVICES INC

1,100.000 NJBW Local 8.067300 0.00 7.70 0.18 8,866.151.000000

Base 8.067300 0.00 7.70 0.18 8,866.15

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

1,250.000 NJBW Local 8.001400 0.00 8.75 0.20 9,992.801.000000

Base 8.001400 0.00 8.75 0.20 9,992.80

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

3,350.000 NJBW Local 7.983901 0.00 23.45 0.52 26,722.101.000000

Base 7.983901 0.00 23.45 0.52 26,722.10
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17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

500.000 NJBW Local 7.995600 0.00 3.50 0.08 3,994.221.000000

Base 7.995600 0.00 3.50 0.08 3,994.22

687380105 Total

43.40 0.980.006,200.000 Local 49,575.27

Base 0.00 43.40 0.98 49,575.27

COMMON STOCK NPV69331C108 11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLCP G + E CORP

85,000.000 NJBA Local 41.320000 0.00 850.00 67.44 3,511,282.561.000000

Base 41.320000 0.00 850.00 67.44 3,511,282.56

COMMON STOCK USD1.693718108 09 Jan 2012 12 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHPACCAR INC

100,000.000 NJBA Local 40.377100 0.00 1,000.00 77.53 4,036,632.471.000000

Base 40.377100 0.00 1,000.00 77.53 4,036,632.47

11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLC

25,000.000 NJBA Local 41.972500 0.00 1,250.00 20.15 1,048,042.351.000000

Base 41.972500 0.00 1,250.00 20.15 1,048,042.35

12 Jan 2012 18 Jan 2012 USD/DTC 0.05INSTINET LLC

20,000.000 NJEQ Local 42.371000 0.00 1,000.00 16.27 846,403.731.000000

Base 42.371000 0.00 1,000.00 16.27 846,403.73

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

6,500.000 NJEQ Local 42.392000 0.00 45.50 5.30 275,497.201.000000

Base 42.392000 0.00 45.50 5.30 275,497.20

13 Jan 2012 19 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

63,500.000 NJEQ Local 42.195600 0.00 635.00 51.45 2,678,734.141.000000

Base 42.195600 0.00 635.00 51.45 2,678,734.14



Prepared by State StreetPage 135

Sales Report by Report Date
Composite

to February 10, 2012View Date:January 31, 2012January 1, 2012

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

17 Jan 2012 20 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

40,000.000 NJEQ Local 43.299300 0.00 400.00 33.26 1,731,538.741.000000

Base 43.299300 0.00 400.00 33.26 1,731,538.74

18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLC

40,000.000 NJEQ Local 42.763400 0.00 2,000.00 32.85 1,708,503.141.000000

Base 42.763400 0.00 2,000.00 32.85 1,708,503.14

19 Jan 2012 24 Jan 2012 USD/DTC 0.05INSTINET LLC

30,000.000 NJEQ Local 43.890200 0.00 1,500.00 25.29 1,315,180.711.000000

Base 43.890200 0.00 1,500.00 25.29 1,315,180.71

20 Jan 2012 25 Jan 2012 USD/DTC 0.05INSTINET LLC

30,000.000 NJEQ Local 43.740000 0.00 1,500.00 25.20 1,310,674.801.000000

Base 43.740000 0.00 1,500.00 25.20 1,310,674.80

26 Jan 2012 31 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

75,000.000 NJBA Local 45.190300 0.00 750.00 65.08 3,388,457.411.000000

Base 45.190300 0.00 750.00 65.08 3,388,457.41

26 Jan 2012 31 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 45.190300 0.00 500.00 43.38 2,258,971.621.000000

Base 45.190300 0.00 500.00 43.38 2,258,971.62

27 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 44.554600 0.00 500.00 42.78 2,227,187.221.000000

Base 44.554600 0.00 500.00 42.78 2,227,187.22

693718108 Total

11,080.50 438.540.00530,000.000 Local 22,825,823.53

Base 0.00 11,080.50 438.54 22,825,823.53
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COMMON STOCK USD.5701094104 09 Jan 2012 12 Jan 2012 USD/DTC 0.01PERSHING LLCPARKER HANNIFIN CORP

50,000.000 NJBA Local 77.918600 0.00 500.00 74.81 3,895,355.181.000000

Base 77.918600 0.00 500.00 74.81 3,895,355.18

COMMON STOCK USD1.701492100 03 Jan 2012 03 Jan 2012 USD/DTCMERGER NON CASHPARKVALE FINANCIAL CORP

130,000.000 NJBA Local 24.562148 0.00 0.00 0.00 3,193,079.291.000000

Base 24.562148 0.00 0.00 0.00 3,193,079.29

COMMON STOCK USD.0170336T104 06 Jan 2012 11 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHPATRIOT COAL CORP

100,000.000 NJEQ Local 9.074900 0.00 1,000.00 17.43 906,472.561.000000

Base 9.074900 0.00 1,000.00 17.43 906,472.56

09 Jan 2012 12 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 8.750500 0.00 1,000.00 16.81 874,033.181.000000

Base 8.750500 0.00 1,000.00 16.81 874,033.18

10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 8.755700 0.00 500.00 8.41 437,276.591.000000

Base 8.755700 0.00 500.00 8.41 437,276.59

11 Jan 2012 17 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

150,000.000 NJEQ Local 8.737200 0.00 1,500.00 25.17 1,309,054.831.000000

Base 8.737200 0.00 1,500.00 25.17 1,309,054.83

12 Jan 2012 18 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 9.033800 0.00 1,000.00 17.35 902,362.651.000000

Base 9.033800 0.00 1,000.00 17.35 902,362.65

20 Jan 2012 25 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

200,000.000 NJEQ Local 7.509400 0.00 2,000.00 28.84 1,499,851.151.000000

Base 7.509400 0.00 2,000.00 28.84 1,499,851.15

23 Jan 2012 26 Jan 2012 USD/DTC 0.05GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 8.156100 0.00 5,000.00 15.66 810,594.341.000000

Base 8.156100 0.00 5,000.00 15.66 810,594.34
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24 Jan 2012 27 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 7.865600 0.00 1,000.00 15.11 785,544.891.000000

Base 7.865600 0.00 1,000.00 15.11 785,544.89

25 Jan 2012 30 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJEQ Local 8.002100 0.00 1,000.00 15.37 799,194.631.000000

Base 8.002100 0.00 1,000.00 15.37 799,194.63

26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 8.502900 0.00 1,000.00 16.33 849,273.671.000000

Base 8.502900 0.00 1,000.00 16.33 849,273.67

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 8.298600 0.00 1,000.00 15.94 828,844.061.000000

Base 8.298600 0.00 1,000.00 15.94 828,844.06

70336T104 Total

16,000.00 192.420.001,200,000.000 Local 10,002,502.55

Base 0.00 16,000.00 192.42 10,002,502.55

COMMON STOCK USD.01704549104 11 Jan 2012 17 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSPEABODY ENERGY CORP

80,000.000 NJBA Local 35.993400 0.00 800.00 55.29 2,878,616.711.000000

Base 35.993400 0.00 800.00 55.29 2,878,616.71

REIT USD1.709102107 18 Jan 2012 23 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHPENN REAL ESTATE INVEST TST

10,000.000 NJBA Local 11.989100 0.00 100.00 2.31 119,788.691.000000

Base 11.989100 0.00 100.00 2.31 119,788.69

COMMON STOCK USD.01709570105 12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.PENSECO FINANCIAL SERVICES

2,000.000 NJBW Local 37.000000 0.00 14.00 1.43 73,984.571.000000

Base 37.000000 0.00 14.00 1.43 73,984.57



Prepared by State StreetPage 138

Sales Report by Report Date
Composite

to February 10, 2012View Date:January 31, 2012January 1, 2012

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK NPV709789101 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.PEOPLES BANCORP INC

1,485.000 NJBW Local 14.844303 0.00 10.40 0.43 22,032.961.000000

Base 14.844303 0.00 10.40 0.43 22,032.96

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

100.000 NJBW Local 14.945000 0.00 0.70 0.03 1,493.771.000000

Base 14.945000 0.00 0.70 0.03 1,493.77

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

415.000 NJBW Local 14.668602 0.00 2.91 0.12 6,084.441.000000

Base 14.668602 0.00 2.91 0.12 6,084.44

709789101 Total

14.01 0.580.002,000.000 Local 29,611.17

Base 0.00 14.01 0.58 29,611.17

COMMON STOCK USD.0174386T105 10 Jan 2012 13 Jan 2012 USD/DTC 0.01ITG INC.PROVIDENT FINANCIAL SERVICES

5,998.000 NJBW Local 14.113400 0.00 41.99 1.63 84,608.551.000000

Base 14.113400 0.00 41.99 1.63 84,608.55

11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.

13,560.000 NJBW Local 14.008500 0.00 94.92 3.65 189,856.691.000000

Base 14.008500 0.00 94.92 3.65 189,856.69

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

26,712.000 NJBW Local 13.964500 0.00 186.98 7.17 372,825.571.000000

Base 13.964500 0.00 186.98 7.17 372,825.57

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

4,977.000 NJBW Local 13.933700 0.00 34.84 1.34 69,311.841.000000

Base 13.933700 0.00 34.84 1.34 69,311.84
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17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

5,001.000 NJBW Local 14.061200 0.00 35.01 1.36 70,283.691.000000

Base 14.061200 0.00 35.01 1.36 70,283.69

18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.

10,088.000 NJBW Local 14.049700 0.00 70.62 2.73 141,660.021.000000

Base 14.049700 0.00 70.62 2.73 141,660.02

19 Jan 2012 24 Jan 2012 USD/DTC 0.01ITG INC.

8,010.000 NJBW Local 14.057501 0.00 56.07 2.17 112,542.341.000000

Base 14.057501 0.00 56.07 2.17 112,542.34

20 Jan 2012 25 Jan 2012 USD/DTC 0.01ITG INC.

1,454.000 NJBW Local 14.096700 0.00 10.18 0.40 20,486.021.000000

Base 14.096700 0.00 10.18 0.40 20,486.02

74386T105 Total

530.61 20.450.0075,800.000 Local 1,061,574.72

Base 0.00 530.61 20.45 1,061,574.72

COMMON STOCK USD.01744028101 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.PROVIDENT NEW YORK BANCORP

2,951.000 NJBW Local 6.861400 0.00 20.66 0.39 20,226.941.000000

Base 6.861400 0.00 20.66 0.39 20,226.94

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

3,572.000 NJBW Local 6.838001 0.00 25.00 0.47 24,399.871.000000

Base 6.838001 0.00 25.00 0.47 24,399.87

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

12,277.000 NJBW Local 6.750800 0.00 85.94 1.60 82,792.031.000000

Base 6.750800 0.00 85.94 1.60 82,792.03
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744028101 Total

131.60 2.460.0018,800.000 Local 127,418.84

Base 0.00 131.60 2.46 127,418.84

COMMON STOCK USD.01745548107 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.PULASKI FINANCIAL CORP

3,913.000 NJBW Local 6.997900 0.00 27.39 0.53 27,354.861.000000

Base 6.997900 0.00 27.39 0.53 27,354.86

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

1,046.000 NJBW Local 6.899600 0.00 7.32 0.14 7,209.521.000000

Base 6.899600 0.00 7.32 0.14 7,209.52

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

5,438.000 NJBW Local 7.078700 0.00 38.07 0.74 38,455.161.000000

Base 7.078700 0.00 38.07 0.74 38,455.16

18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.

600.000 NJBW Local 7.199500 0.00 4.20 0.09 4,315.411.000000

Base 7.199500 0.00 4.20 0.09 4,315.41

19 Jan 2012 24 Jan 2012 USD/DTC 0.01ITG INC.

203.000 NJBW Local 7.187200 0.00 1.42 0.03 1,457.551.000000

Base 7.187200 0.00 1.42 0.03 1,457.55

745548107 Total

78.40 1.530.0011,200.000 Local 78,792.50

Base 0.00 78.40 1.53 78,792.50

COMMON STOCK74726N107 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.QNB CORP

2,000.000 NJBW Local 22.010000 0.00 14.00 0.85 44,005.151.000000

Base 22.010000 0.00 14.00 0.85 44,005.15
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COMMON STOCK USD.0174733V100 27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLCQEP RESOURCES INC

25,000.000 NJBA Local 29.041300 0.00 250.00 13.94 725,768.561.000000

Base 29.041300 0.00 250.00 13.94 725,768.56

COMMON STOCK747525103 11 Jan 2012 17 Jan 2012 USD/DTC 0.05MCGIVNEY,JOHN M. SECURITIES, INC.QUALCOMM INC

20,000.000 NJBA Local 55.704800 0.00 1,000.00 21.40 1,113,074.601.000000

Base 55.704800 0.00 1,000.00 21.40 1,113,074.60

24 Jan 2012 27 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

70,000.000 NJEQ Local 58.093200 0.00 700.00 78.08 4,065,745.911.000000

Base 58.093200 0.00 700.00 78.08 4,065,745.91

26 Jan 2012 31 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJEQ Local 57.598000 0.00 200.00 22.12 1,151,737.871.000000

Base 57.598000 0.00 200.00 22.12 1,151,737.87

747525103 Total

1,900.00 121.600.00110,000.000 Local 6,330,558.38

Base 0.00 1,900.00 121.60 6,330,558.38

COMMON STOCK USD.0174834L100 11 Jan 2012 17 Jan 2012 USD/DTC 0.05PARIBAS CORPORATIONQUEST DIAGNOSTICS INC

175,000.000 NJBA Local 57.200600 0.00 8,750.00 192.20 10,001,162.801.000000

Base 57.200600 0.00 8,750.00 192.20 10,001,162.80

COMMON STOCK NPV748356102 13 Jan 2012 19 Jan 2012 USD/DTC 0.01NATIONAL FINANCIAL SERVICES CORP.QUESTAR CORP

25,000.000 NJBA Local 19.307700 0.00 250.00 9.27 482,433.231.000000

Base 19.307700 0.00 250.00 9.27 482,433.23

COMMON STOCK USD.01750753402 18 Jan 2012 23 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHRAILAMERICA INC

20,000.000 NJEQ Local 15.185100 0.00 200.00 5.84 303,496.161.000000

Base 15.185100 0.00 200.00 5.84 303,496.16
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24 Jan 2012 27 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 15.260100 0.00 200.00 5.86 304,996.141.000000

Base 15.260100 0.00 200.00 5.86 304,996.14

25 Jan 2012 30 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

20,000.000 NJEQ Local 15.267100 0.00 200.00 5.87 305,136.131.000000

Base 15.267100 0.00 200.00 5.87 305,136.13

26 Jan 2012 31 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

20,000.000 NJEQ Local 15.122600 0.00 200.00 5.81 302,246.191.000000

Base 15.122600 0.00 200.00 5.81 302,246.19

750753402 Total

800.00 23.380.0080,000.000 Local 1,215,874.62

Base 0.00 800.00 23.38 1,215,874.62

COMMON STOCK USD.01755111507 03 Jan 2012 06 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALRAYTHEON COMPANY

110,000.000 NJBA Local 48.638000 0.00 1,100.00 102.73 5,348,977.261.000000

Base 48.638000 0.00 1,100.00 102.73 5,348,977.26

03 Jan 2012 06 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJBA Local 48.620100 0.00 1,000.00 93.36 4,860,916.631.000000

Base 48.620100 0.00 1,000.00 93.36 4,860,916.63

09 Jan 2012 12 Jan 2012 USD/DTC 0.01PERSHING LLC

40,000.000 NJBA Local 47.754100 0.00 400.00 36.68 1,909,727.321.000000

Base 47.754100 0.00 400.00 36.68 1,909,727.32

755111507 Total

2,500.00 232.770.00250,000.000 Local 12,119,621.21

Base 0.00 2,500.00 232.77 12,119,621.21
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COMMON STOCK USD.017591EP100 12 Jan 2012 18 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHREGIONS FINANCIAL CORP

100,000.000 NJEQ Local 4.701600 0.00 1,000.00 9.03 469,150.971.000000

Base 4.701600 0.00 1,000.00 9.03 469,150.97

25 Jan 2012 30 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 5.301500 0.00 1,000.00 10.18 529,139.811.000000

Base 5.301500 0.00 1,000.00 10.18 529,139.81

7591EP100 Total

2,000.00 19.210.00200,000.000 Local 998,290.78

Base 0.00 2,000.00 19.21 998,290.78

COMMON STOCK USD5.75970E107 10 Jan 2012 13 Jan 2012 USD/DTC 0.01INSTINET LLCRENASANT CORP

26,278.000 NJBW Local 15.115800 0.00 183.95 7.63 397,021.411.000000

Base 15.115800 0.00 183.95 7.63 397,021.41

11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.

322.000 NJBW Local 15.014814 0.00 2.25 0.10 4,832.421.000000

Base 15.014814 0.00 2.25 0.10 4,832.42

75970E107 Total

186.20 7.730.0026,600.000 Local 401,853.83

Base 0.00 186.20 7.73 401,853.83

COMMON STOCK NPV760281204 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.REPUBLIC BANCORP INC CLASS A

6,300.000 NJBW Local 24.481900 0.00 44.10 2.97 154,188.901.000000

Base 24.481900 0.00 44.10 2.97 154,188.90

COMMON STOCK USD.0176122Q105 11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLCRESOURCES CONNECTION INC

50,000.000 NJBA Local 11.025100 0.00 2,500.00 10.59 548,744.411.000000

Base 11.025100 0.00 2,500.00 10.59 548,744.41
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COMMON STOCK768573107 19 Jan 2012 24 Jan 2012 USD/DTC 0.05INSTINET LLCRIVERBED TECHNOLOGY INC

20,000.000 NJEQ Local 29.377600 0.00 1,000.00 11.29 586,540.711.000000

Base 29.377600 0.00 1,000.00 11.29 586,540.71

19 Jan 2012 24 Jan 2012 USD/DTC 0.05INSTINET LLC

40,000.000 NJEQ Local 28.956900 0.00 2,000.00 22.24 1,156,253.761.000000

Base 28.956900 0.00 2,000.00 22.24 1,156,253.76

20 Jan 2012 25 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJEQ Local 28.795900 0.00 200.00 11.06 575,706.931.000000

Base 28.795900 0.00 200.00 11.06 575,706.93

768573107 Total

3,200.00 44.590.0080,000.000 Local 2,318,501.40

Base 0.00 3,200.00 44.59 2,318,501.40

COMMON STOCK USD.01772739207 17 Jan 2012 20 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSROCK TENN COMPANY  CL A

20,000.000 NJEQ Local 65.969600 0.00 200.00 25.34 1,319,166.651.000000

Base 65.969600 0.00 200.00 25.34 1,319,166.65

18 Jan 2012 23 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 64.539600 0.00 200.00 24.79 1,290,567.211.000000

Base 64.539600 0.00 200.00 24.79 1,290,567.21

772739207 Total

400.00 50.130.0040,000.000 Local 2,609,733.86

Base 0.00 400.00 50.13 2,609,733.86

REIT779287101 27 Jan 2012 27 Jan 2012 USD/DTCSALE OF FRACTIONAL SROUSE PROPERTIES INC

0.258 NJBA Local 10.852713 0.00 0.00 0.00 2.801.000000

Base 10.852713 0.00 0.00 0.00 2.80
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COMMON STOCK USD2.5783859101 10 Jan 2012 13 Jan 2012 USD/DTC 0.01ITG INC.S + T BANCORP INC

859.000 NJBW Local 20.584800 0.00 6.01 0.34 17,675.991.000000

Base 20.584800 0.00 6.01 0.34 17,675.99

11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.

5,308.000 NJBW Local 20.308900 0.00 37.16 2.07 107,760.411.000000

Base 20.308900 0.00 37.16 2.07 107,760.41

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

5,566.000 NJBW Local 20.667000 0.00 38.96 2.21 114,991.351.000000

Base 20.667000 0.00 38.96 2.21 114,991.35

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

671.000 NJBW Local 20.461401 0.00 4.70 0.27 13,724.631.000000

Base 20.461401 0.00 4.70 0.27 13,724.63

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

1,349.000 NJBW Local 20.414500 0.00 9.44 0.53 27,529.191.000000

Base 20.414500 0.00 9.44 0.53 27,529.19

18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.

21,047.000 NJBW Local 20.211900 0.00 147.33 8.17 425,244.361.000000

Base 20.211900 0.00 147.33 8.17 425,244.36

783859101 Total

243.60 13.590.0034,800.000 Local 706,925.93

Base 0.00 243.60 13.59 706,925.93

COMMON STOCK USD2.578401V102 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.SCBT FINANCIAL CORP

8,200.000 NJBW Local 30.364600 0.00 57.40 4.79 248,927.531.000000

Base 30.364600 0.00 57.40 4.79 248,927.53
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COMMON STOCK USD10.784635104 24 Jan 2012 27 Jan 2012 USD/DTC 0.01PERSHING LLCSPX CORP

47,500.000 NJBA Local 67.688700 0.00 475.00 61.74 3,214,676.501.000000

Base 67.688700 0.00 475.00 61.74 3,214,676.50

SPDR S+P REGIONAL BA78464A698 11 Jan 2012 17 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.SPDR S+P MORTGAGE FINANCE ETF

313,000.000 NJBW Local 25.984800 0.00 3,130.00 156.16 8,129,956.241.000000

Base 25.984800 0.00 3,130.00 156.16 8,129,956.24

13 Jan 2012 19 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

175,000.000 NJBW Local 25.911700 0.00 1,750.00 87.07 4,532,710.421.000000

Base 25.911700 0.00 1,750.00 87.07 4,532,710.42

78464A698 Total

4,880.00 243.230.00488,000.000 Local 12,662,666.66

Base 0.00 4,880.00 243.23 12,662,666.66

COMMON STOCK USD.01786598300 11 Jan 2012 17 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSSAGA COMMUNICATIONS INC CL A

2,000.000 NJBA Local 37.690300 0.00 20.00 1.45 75,359.151.000000

Base 37.690300 0.00 20.00 1.45 75,359.15

COMMON STOCK USD.1790849103 19 Jan 2012 24 Jan 2012 USD/DTC 0.01PERSHING LLCST JUDE MEDICAL INC

50,000.000 NJEQ Local 38.136200 0.00 500.00 36.62 1,906,273.371.000000

Base 38.136200 0.00 500.00 36.62 1,906,273.37

25 Jan 2012 30 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

50,000.000 NJEQ Local 40.062200 0.00 500.00 38.46 2,002,571.541.000000

Base 40.062200 0.00 500.00 38.46 2,002,571.54

26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 40.481100 0.00 500.00 38.87 2,023,516.121.000000

Base 40.481100 0.00 500.00 38.87 2,023,516.12
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790849103 Total

1,500.00 113.950.00150,000.000 Local 5,932,361.03

Base 0.00 1,500.00 113.95 5,932,361.03

COMMON STOCK USD.01794093104 12 Jan 2012 18 Jan 2012 USD/DTC 0.05INSTINET LLCSALEM COMMUNICATIONS  CL A

5,000.000 NJBA Local 2.630000 0.00 250.00 0.26 12,899.741.000000

Base 2.630000 0.00 250.00 0.26 12,899.74

13 Jan 2012 19 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

5,000.000 NJBA Local 2.435400 0.00 50.00 0.24 12,126.761.000000

Base 2.435400 0.00 50.00 0.24 12,126.76

794093104 Total

300.00 0.500.0010,000.000 Local 25,026.50

Base 0.00 300.00 0.50 25,026.50

COMMON STOCK79466L302 11 Jan 2012 17 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSSALESFORCE.COM INC

40,000.000 NJEQ Local 105.909200 0.00 400.00 81.34 4,235,886.661.000000

Base 105.909200 0.00 400.00 81.34 4,235,886.66

12 Jan 2012 18 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

20,000.000 NJEQ Local 104.963900 0.00 200.00 40.31 2,099,037.681.000000

Base 104.963900 0.00 200.00 40.31 2,099,037.68

79466L302 Total

600.00 121.650.0060,000.000 Local 6,334,924.34

Base 0.00 600.00 121.65 6,334,924.34

COMMON STOCK USD.1795226109 13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.SALISBURY BANCORP INC

200.000 NJBW Local 23.300000 0.00 1.40 0.09 4,658.511.000000

Base 23.300000 0.00 1.40 0.09 4,658.51
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17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

700.000 NJBW Local 22.907100 0.00 4.90 0.31 16,029.761.000000

Base 22.907100 0.00 4.90 0.31 16,029.76

18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.

300.000 NJBW Local 22.870000 0.00 2.10 0.14 6,858.761.000000

Base 22.870000 0.00 2.10 0.14 6,858.76

23 Jan 2012 26 Jan 2012 USD/DTC 0.01ITG INC.

100.000 NJBW Local 22.950000 0.00 0.70 0.05 2,294.251.000000

Base 22.950000 0.00 0.70 0.05 2,294.25

24 Jan 2012 27 Jan 2012 USD/DTC 0.01ITG INC.

300.000 NJBW Local 22.961700 0.00 2.10 0.14 6,886.271.000000

Base 22.961700 0.00 2.10 0.14 6,886.27

25 Jan 2012 30 Jan 2012 USD/DTC 0.01ITG INC.

400.000 NJBW Local 22.800000 0.00 2.80 0.18 9,117.021.000000

Base 22.800000 0.00 2.80 0.18 9,117.02

795226109 Total

14.00 0.910.002,000.000 Local 45,844.57

Base 0.00 14.00 0.91 45,844.57

COMMON STOCK USD.181211K100 19 Jan 2012 24 Jan 2012 USD/DTC 0.01PERSHING LLCSEALED AIR CORP

100,000.000 NJEQ Local 19.056800 0.00 1,000.00 36.59 1,904,643.401.000000

Base 19.056800 0.00 1,000.00 36.59 1,904,643.40

23 Jan 2012 26 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 19.332500 0.00 500.00 18.56 966,106.431.000000

Base 19.332500 0.00 500.00 18.56 966,106.43
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25 Jan 2012 30 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 19.691700 0.00 1,000.00 37.81 1,968,132.181.000000

Base 19.691700 0.00 1,000.00 37.81 1,968,132.18

26 Jan 2012 31 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 20.176300 0.00 1,000.00 38.74 2,016,591.261.000000

Base 20.176300 0.00 1,000.00 38.74 2,016,591.26

26 Jan 2012 31 Jan 2012 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

60,000.000 NJBA Local 20.093000 0.00 600.00 23.15 1,204,956.851.000000

Base 20.093000 0.00 600.00 23.15 1,204,956.85

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 19.909000 0.00 1,000.00 38.23 1,989,861.771.000000

Base 19.909000 0.00 1,000.00 38.23 1,989,861.77

30 Jan 2012 OPEN USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 19.559400 0.00 1,000.00 37.56 1,954,902.431.000000

Base 19.559400 0.00 1,000.00 37.56 1,954,902.43

31 Jan 2012 OPEN USD/DTC 0.01BMO CAPITAL MARKETS

50,000.000 NJEQ Local 19.705000 0.00 500.00 18.92 984,731.081.000000

Base 19.705000 0.00 500.00 18.92 984,731.08

31 Jan 2012 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 19.715100 0.00 500.00 18.93 985,236.061.000000

Base 19.715100 0.00 500.00 18.93 985,236.06

81211K100 Total

7,100.00 268.490.00710,000.000 Local 13,975,161.46

Base 0.00 7,100.00 268.49 13,975,161.46
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COMMON STOCK NPV82620P102 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.SIERRA BANCORP

1,859.000 NJBW Local 9.040602 0.00 13.01 0.33 16,793.141.000000

Base 9.040602 0.00 13.01 0.33 16,793.14

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

2,770.000 NJBW Local 8.944801 0.00 19.39 0.48 24,757.231.000000

Base 8.944801 0.00 19.39 0.48 24,757.23

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

9,771.000 NJBW Local 8.939500 0.00 68.40 1.68 87,277.771.000000

Base 8.939500 0.00 68.40 1.68 87,277.77

82620P102 Total

100.80 2.490.0014,400.000 Local 128,828.14

Base 0.00 100.80 2.49 128,828.14

COMMON STOCK USD.01828730200 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.SIMMONS FIRST NATL CORP CL A

1,062.000 NJBW Local 28.242000 0.00 7.43 0.58 29,984.991.000000

Base 28.242000 0.00 7.43 0.58 29,984.99

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

8,911.000 NJBW Local 28.254000 0.00 62.38 4.84 251,704.171.000000

Base 28.254000 0.00 62.38 4.84 251,704.17

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

227.000 NJBW Local 28.068200 0.00 1.59 0.13 6,369.761.000000

Base 28.068200 0.00 1.59 0.13 6,369.76

828730200 Total

71.40 5.550.0010,200.000 Local 288,058.92

Base 0.00 71.40 5.55 288,058.92
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COMMON STOCK USD.01834376501 27 Jan 2012 OPEN USD/DTC 0.01GOLDMAN SACHS INTERNATIONALSOLUTIA INC

100,000.000 NJBA Local 27.221300 0.00 1,000.00 52.27 2,721,077.731.000000

Base 27.221300 0.00 1,000.00 52.27 2,721,077.73

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

50,000.000 NJBA Local 27.309900 0.00 500.00 26.22 1,364,968.781.000000

Base 27.309900 0.00 500.00 26.22 1,364,968.78

27 Jan 2012 OPEN USD/DTC 0.01BMO CAPITAL MARKETS

150,000.000 NJBA Local 27.286900 0.00 1,500.00 78.59 4,091,456.411.000000

Base 27.286900 0.00 1,500.00 78.59 4,091,456.41

30 Jan 2012 OPEN USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJBA Local 27.366000 0.00 1,000.00 52.55 2,735,547.451.000000

Base 27.366000 0.00 1,000.00 52.55 2,735,547.45

834376501 Total

4,000.00 209.630.00400,000.000 Local 10,913,050.37

Base 0.00 4,000.00 209.63 10,913,050.37

COMMON STOCK847560109 13 Jan 2012 19 Jan 2012 USD/DTC 0.01KING, CL,& ASSOCIATES, INCSPECTRA ENERGY CORP

25,000.000 NJBA Local 30.767100 0.00 250.00 14.77 768,912.731.000000

Base 30.767100 0.00 250.00 14.77 768,912.73

COMMON STOCK USD5.855716106 03 Jan 2012 04 Jan 2012 USD/DTCMERGER NON CASHSTATE BANCORP INC

20,500.000 NJBW Local 9.156843 0.00 0.00 0.00 187,715.301.000000

Base 9.156843 0.00 0.00 0.00 187,715.30

COMMON STOCK858119100 19 Jan 2012 24 Jan 2012 USD/DTC 0.05INSTINET LLCSTEEL DYNAMICS INC

50,000.000 NJEQ Local 15.054600 0.00 2,500.00 14.46 750,215.541.000000

Base 15.054600 0.00 2,500.00 14.46 750,215.54
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COMMON STOCK USD.01858375108 11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLCSTEIN MART INC

86,508.000 NJBA Local 6.367800 0.00 4,325.40 10.58 546,529.661.000000

Base 6.367800 0.00 4,325.40 10.58 546,529.66

COMMON STOCK USD1.859158107 10 Jan 2012 13 Jan 2012 USD/DTC 0.01ITG INC.STERLING BANCORP N Y

26,576.000 NJBW Local 9.150200 0.00 186.03 4.67 242,985.021.000000

Base 9.150200 0.00 186.03 4.67 242,985.02

11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.

1,109.000 NJBW Local 9.107403 0.00 7.76 0.20 10,092.151.000000

Base 9.107403 0.00 7.76 0.20 10,092.15

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

4,192.000 NJBW Local 9.152100 0.00 29.34 0.74 38,335.521.000000

Base 9.152100 0.00 29.34 0.74 38,335.52

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

23.000 NJBW Local 9.010000 0.00 0.16 0.01 207.061.000000

Base 9.010000 0.00 0.16 0.01 207.06

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

17,300.000 NJBW Local 9.091000 0.00 121.10 3.02 157,150.181.000000

Base 9.091000 0.00 121.10 3.02 157,150.18

859158107 Total

344.39 8.640.0049,200.000 Local 448,769.93

Base 0.00 344.39 8.64 448,769.93

COMMON STOCK864596101 04 Jan 2012 09 Jan 2012 USD/DTC 0.05INSTINET LLCSUCCESSFACTORS INC

75,000.000 NJBA Local 39.804700 0.00 3,750.00 57.32 2,981,545.181.000000

Base 39.804700 0.00 3,750.00 57.32 2,981,545.18
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COMMON STOCK86722A103 30 Jan 2012 30 Jan 2012 USD/DTCSALE OF FRACTIONAL SSUNCOKE ENERGY INC

0.458 NJBA Local 13.384279 0.00 0.00 0.00 6.131.000000

Base 13.384279 0.00 0.00 0.00 6.13

COMMON STOCK NPV868168105 10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLCSUPERIOR INDUSTRIES INTL

20,000.000 NJEQ Local 17.450500 0.00 200.00 6.71 348,803.291.000000

Base 17.450500 0.00 200.00 6.71 348,803.29

11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 17.262200 0.00 200.00 6.63 345,037.371.000000

Base 17.262200 0.00 200.00 6.63 345,037.37

12 Jan 2012 18 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 17.583700 0.00 200.00 6.76 351,467.241.000000

Base 17.583700 0.00 200.00 6.76 351,467.24

13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 17.592500 0.00 100.00 3.38 175,821.621.000000

Base 17.592500 0.00 100.00 3.38 175,821.62

18 Jan 2012 23 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJEQ Local 17.124400 0.00 200.00 6.58 342,281.421.000000

Base 17.124400 0.00 200.00 6.58 342,281.42

19 Jan 2012 24 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

10,000.000 NJEQ Local 17.150800 0.00 100.00 3.30 171,404.701.000000

Base 17.150800 0.00 100.00 3.30 171,404.70

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 18.159300 0.00 200.00 6.98 362,979.021.000000

Base 18.159300 0.00 200.00 6.98 362,979.02

868168105 Total

1,200.00 40.340.00120,000.000 Local 2,097,794.66

Base 0.00 1,200.00 40.34 2,097,794.66
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COMMON STOCK USD.1872391107 27 Jan 2012 OPEN USD/DTC 0.01ITG INC.TF FINANCIAL CORP

2,100.000 NJBW Local 22.310000 0.00 14.70 0.90 46,835.401.000000

Base 22.310000 0.00 14.70 0.90 46,835.40

REIT USD.01875465106 03 Jan 2012 06 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSTANGER FACTORY OUTLET CENTER

10,000.000 NJBA Local 29.828000 0.00 100.00 5.73 298,174.271.000000

Base 29.828000 0.00 100.00 5.73 298,174.27

09 Jan 2012 12 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJBA Local 29.285600 0.00 100.00 5.63 292,750.371.000000

Base 29.285600 0.00 100.00 5.63 292,750.37

875465106 Total

200.00 11.360.0020,000.000 Local 590,924.64

Base 0.00 200.00 11.36 590,924.64

COMMON STOCK87612E106 19 Jan 2012 24 Jan 2012 USD/DTC 0.01PERSHING LLCTARGET CORP

40,000.000 NJEQ Local 50.401400 0.00 400.00 38.71 2,015,617.291.000000

Base 50.401400 0.00 400.00 38.71 2,015,617.29

20 Jan 2012 25 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 50.091200 0.00 200.00 19.24 1,001,604.761.000000

Base 50.091200 0.00 200.00 19.24 1,001,604.76

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 50.083900 0.00 200.00 19.24 1,001,458.761.000000

Base 50.083900 0.00 200.00 19.24 1,001,458.76

87612E106 Total

800.00 77.190.0080,000.000 Local 4,018,680.81

Base 0.00 800.00 77.19 4,018,680.81
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COMMON STOCK USD1.876838103 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.CALVIN B. TAYLOR BANKSHARES

2,000.000 NJBW Local 22.300000 0.00 14.00 0.86 44,585.141.000000

Base 22.300000 0.00 14.00 0.86 44,585.14

COMMON STOCK880770102 11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLCTERADYNE INC

50,000.000 NJBA Local 15.134300 0.00 500.00 14.53 756,200.471.000000

Base 15.134300 0.00 500.00 14.53 756,200.47

COMMON STOCK883203101 11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLCTEXTRON INC

300,000.000 NJBA Local 21.186000 0.00 15,000.00 122.04 6,340,677.961.000000

Base 21.186000 0.00 15,000.00 122.04 6,340,677.96

12 Jan 2012 18 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJBA Local 21.267100 0.00 500.00 20.42 1,062,834.581.000000

Base 21.267100 0.00 500.00 20.42 1,062,834.58

13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLC

70,000.000 NJBA Local 21.079700 0.00 700.00 28.34 1,474,850.651.000000

Base 21.079700 0.00 700.00 28.34 1,474,850.65

25 Jan 2012 30 Jan 2012 USD/DTC 0.05INSTINET LLC

130,000.000 NJBA Local 24.740700 0.00 6,500.00 61.76 3,209,729.241.000000

Base 24.740700 0.00 6,500.00 61.76 3,209,729.24

26 Jan 2012 31 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

25,000.000 NJBA Local 24.928400 0.00 250.00 11.97 622,948.031.000000

Base 24.928400 0.00 250.00 11.97 622,948.03

30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

25,000.000 NJBA Local 25.495800 0.00 250.00 12.24 637,132.761.000000

Base 25.495800 0.00 250.00 12.24 637,132.76

883203101 Total

23,200.00 256.770.00600,000.000 Local 13,348,173.22

Base 0.00 23,200.00 256.77 13,348,173.22
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COMMON STOCK NPV891709107 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.TOWER BANCORP INC

5,000.000 NJBW Local 30.378400 0.00 35.00 2.92 151,854.081.000000

Base 30.378400 0.00 35.00 2.92 151,854.08

COMMON STOCK USD.0189546L107 12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.TRI COUNTY FINANCIAL

399.000 NJBW Local 13.900000 0.00 2.79 0.11 5,543.201.000000

Base 13.900000 0.00 2.79 0.11 5,543.20

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

1,601.000 NJBW Local 13.650000 0.00 11.21 0.42 21,842.021.000000

Base 13.650000 0.00 11.21 0.42 21,842.02

89546L107 Total

14.00 0.530.002,000.000 Local 27,385.22

Base 0.00 14.00 0.53 27,385.22

COMMON STOCK NPV896095106 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.TRICO BANCSHARES

10,520.000 NJBW Local 14.628500 0.00 73.64 2.96 153,815.221.000000

Base 14.628500 0.00 73.64 2.96 153,815.22

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

3,680.000 NJBW Local 14.624900 0.00 25.76 1.04 53,792.831.000000

Base 14.624900 0.00 25.76 1.04 53,792.83

896095106 Total

99.40 4.000.0014,200.000 Local 207,608.05

Base 0.00 99.40 4.00 207,608.05

COMMON STOCK USD.0190341W108 11 Jan 2012 17 Jan 2012 USD/DTC 0.05PARIBAS CORPORATIONUS AIRWAYS GROUP INC

250,000.000 NJBA Local 5.788600 0.00 12,500.00 27.79 1,434,622.211.000000

Base 5.788600 0.00 12,500.00 27.79 1,434,622.21
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25 Jan 2012 30 Jan 2012 USD/DTC 0.01PERSHING LLC

250,000.000 NJBA Local 7.341600 0.00 2,500.00 35.24 1,832,864.761.000000

Base 7.341600 0.00 2,500.00 35.24 1,832,864.76

25 Jan 2012 30 Jan 2012 USD/DTC 0.01PERSHING LLC

200,000.000 NJEQ Local 7.642400 0.00 2,000.00 29.35 1,526,450.641.000000

Base 7.642400 0.00 2,000.00 29.35 1,526,450.64

26 Jan 2012 31 Jan 2012 USD/DTC 0.01J.P. MORGAN CLEARING CORP.

50,000.000 NJBA Local 7.826300 0.00 500.00 7.52 390,807.481.000000

Base 7.826300 0.00 500.00 7.52 390,807.48

27 Jan 2012 OPEN USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

100,000.000 NJEQ Local 7.898000 0.00 1,000.00 15.17 788,784.831.000000

Base 7.898000 0.00 1,000.00 15.17 788,784.83

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

50,000.000 NJBA Local 8.098500 0.00 500.00 7.78 404,417.221.000000

Base 8.098500 0.00 500.00 7.78 404,417.22

30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 8.499700 0.00 1,000.00 16.32 848,953.681.000000

Base 8.499700 0.00 1,000.00 16.32 848,953.68

31 Jan 2012 OPEN USD/DTC 0.01J.P. MORGAN CLEARING CORP.

100,000.000 NJBA Local 8.389000 0.00 1,000.00 16.11 837,883.891.000000

Base 8.389000 0.00 1,000.00 16.11 837,883.89

90341W108 Total

21,000.00 155.280.001,100,000.000 Local 8,064,784.71

Base 0.00 21,000.00 155.28 8,064,784.71
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COMMON STOCK904311107 30 Jan 2012 OPEN USD/DTC 0.01BMO CAPITAL MARKETSUNDER ARMOUR INC CLASS A

20,000.000 NJEQ Local 75.694300 0.00 200.00 29.07 1,513,656.921.000000

Base 75.694300 0.00 200.00 29.07 1,513,656.92

COMMON STOCK USD.0191030T109 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.UNITED FINANCIAL BANCORP INC

966.000 NJBW Local 16.354300 0.00 6.76 0.31 15,791.181.000000

Base 16.354300 0.00 6.76 0.31 15,791.18

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

4,804.000 NJBW Local 16.349500 0.00 33.63 1.51 78,507.861.000000

Base 16.349500 0.00 33.63 1.51 78,507.86

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

646.000 NJBW Local 16.253901 0.00 4.52 0.21 10,495.291.000000

Base 16.253901 0.00 4.52 0.21 10,495.29

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

1,200.000 NJBW Local 16.127500 0.00 8.40 0.38 19,344.221.000000

Base 16.127500 0.00 8.40 0.38 19,344.22

18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.

15,684.000 NJBW Local 16.074600 0.00 109.79 4.85 251,999.391.000000

Base 16.074600 0.00 109.79 4.85 251,999.39

91030T109 Total

163.10 7.260.0023,300.000 Local 376,137.94

Base 0.00 163.10 7.26 376,137.94

COMMON STOCK USD.01911312106 24 Jan 2012 27 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSUNITED PARCEL SERVICE CL B

25,000.000 NJBA Local 75.006200 0.00 250.00 36.01 1,874,868.991.000000

Base 75.006200 0.00 250.00 36.01 1,874,868.99
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COMMON STOCK91324T302 09 Jan 2012 12 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHUNITEK GLOBAL SERVICES INC

20,000.000 NJEQ Local 4.459900 0.00 200.00 1.72 88,996.281.000000

Base 4.459900 0.00 200.00 1.72 88,996.28

10 Jan 2012 13 Jan 2012 USD/DTC 0.05INSTINET LLC

20,000.000 NJEQ Local 4.539200 0.00 1,000.00 1.75 89,782.251.000000

Base 4.539200 0.00 1,000.00 1.75 89,782.25

91324T302 Total

1,200.00 3.470.0040,000.000 Local 178,778.53

Base 0.00 1,200.00 3.47 178,778.53

COMMON STOCK USD.0191347P105 11 Jan 2012 17 Jan 2012 USD/DTC 0.05MCGIVNEY,JOHN M. SECURITIES, INC.UNIVERSAL DISPLAY CORP

5,000.000 NJBA Local 41.432300 0.00 250.00 3.98 206,907.521.000000

Base 41.432300 0.00 250.00 3.98 206,907.52

COMMON STOCK USD5.915271100 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.UNIVEST CORP OF PENNSYLVANIA

7,000.000 NJBW Local 15.411200 0.00 49.00 2.08 107,827.321.000000

Base 15.411200 0.00 49.00 2.08 107,827.32

COMMON STOCK917047102 11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLCURBAN OUTFITTERS INC

25,000.000 NJBA Local 23.759300 0.00 1,250.00 11.41 592,721.091.000000

Base 23.759300 0.00 1,250.00 11.41 592,721.09

COMMON STOCK USD.01918866104 05 Jan 2012 10 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETSVALASSIS COMMUNICATIONS INC

20,000.000 NJEQ Local 19.571100 0.00 200.00 7.52 391,214.481.000000

Base 19.571100 0.00 200.00 7.52 391,214.48

06 Jan 2012 11 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

30,000.000 NJEQ Local 19.464900 0.00 300.00 11.22 583,635.781.000000

Base 19.464900 0.00 300.00 11.22 583,635.78
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09 Jan 2012 12 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

20,000.000 NJEQ Local 19.483900 0.00 200.00 7.49 389,470.511.000000

Base 19.483900 0.00 200.00 7.49 389,470.51

10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLC

30,000.000 NJEQ Local 19.695400 0.00 300.00 11.35 590,550.651.000000

Base 19.695400 0.00 300.00 11.35 590,550.65

11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLC

30,000.000 NJEQ Local 19.863900 0.00 300.00 11.45 595,605.551.000000

Base 19.863900 0.00 300.00 11.45 595,605.55

12 Jan 2012 18 Jan 2012 USD/DTC 0.01PERSHING LLC

30,000.000 NJEQ Local 20.125600 0.00 300.00 11.60 603,456.401.000000

Base 20.125600 0.00 300.00 11.60 603,456.40

18 Jan 2012 23 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

30,000.000 NJEQ Local 20.174300 0.00 300.00 11.63 604,917.371.000000

Base 20.174300 0.00 300.00 11.63 604,917.37

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

30,000.000 NJEQ Local 22.580300 0.00 300.00 13.01 677,095.991.000000

Base 22.580300 0.00 300.00 13.01 677,095.99

30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

30,000.000 NJEQ Local 22.614100 0.00 300.00 13.03 678,109.971.000000

Base 22.614100 0.00 300.00 13.03 678,109.97

31 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

30,000.000 NJEQ Local 22.862500 0.00 300.00 13.17 685,561.831.000000

Base 22.862500 0.00 300.00 13.17 685,561.83

918866104 Total

2,800.00 111.470.00280,000.000 Local 5,799,618.53

Base 0.00 2,800.00 111.47 5,799,618.53
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COMMON STOCK USD.0191913Y100 26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLCVALERO ENERGY CORP

45,000.000 NJBA Local 24.228400 0.00 450.00 20.94 1,089,807.061.000000

Base 24.228400 0.00 450.00 20.94 1,089,807.06

COMMON STOCK NPV919794107 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.VALLEY NATIONAL BANCORP

10,500.000 NJBW Local 12.781300 0.00 73.50 2.58 134,127.571.000000

Base 12.781300 0.00 73.50 2.58 134,127.57

COMMON STOCK USD.01922417100 18 Jan 2012 23 Jan 2012 USD/DTC 0.05INSTINET LLCVEECO INSTRUMENTS INC

40,000.000 NJEQ Local 23.288600 0.00 2,000.00 17.89 929,526.111.000000

Base 23.288600 0.00 2,000.00 17.89 929,526.11

20 Jan 2012 25 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

30,000.000 NJEQ Local 26.301500 0.00 300.00 15.15 788,729.851.000000

Base 26.301500 0.00 300.00 15.15 788,729.85

23 Jan 2012 26 Jan 2012 USD/DTC 0.05INSTINET LLC

50,000.000 NJEQ Local 25.728500 0.00 2,500.00 24.70 1,283,900.301.000000

Base 25.728500 0.00 2,500.00 24.70 1,283,900.30

24 Jan 2012 27 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 24.385500 0.00 500.00 23.42 1,218,751.581.000000

Base 24.385500 0.00 500.00 23.42 1,218,751.58

24 Jan 2012 27 Jan 2012 USD/DTC 0.05INSTINET LLC

20,000.000 NJEQ Local 24.375500 0.00 1,000.00 9.37 486,500.631.000000

Base 24.375500 0.00 1,000.00 9.37 486,500.63

25 Jan 2012 30 Jan 2012 USD/DTC 0.01ITG INC.

50,000.000 NJEQ Local 24.232800 0.00 350.00 23.27 1,211,266.731.000000

Base 24.232800 0.00 350.00 23.27 1,211,266.73

26 Jan 2012 31 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NJEQ Local 24.452200 0.00 500.00 23.48 1,222,086.521.000000

Base 24.452200 0.00 500.00 23.48 1,222,086.52
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922417100 Total

7,150.00 137.280.00290,000.000 Local 7,140,761.72

Base 0.00 7,150.00 137.28 7,140,761.72

COMMON STOCK92553P201 13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLCVIACOM INC CLASS B

50,000.000 NJEQ Local 47.354300 0.00 500.00 45.47 2,367,169.521.000000

Base 47.354300 0.00 500.00 45.47 2,367,169.52

18 Jan 2012 23 Jan 2012 USD/DTC 0.01PERSHING LLC

100,000.000 NJEQ Local 47.516700 0.00 1,000.00 91.24 4,750,578.751.000000

Base 47.516700 0.00 1,000.00 91.24 4,750,578.75

92553P201 Total

1,500.00 136.710.00150,000.000 Local 7,117,748.27

Base 0.00 1,500.00 136.71 7,117,748.27

REIT USD.04929042109 11 Jan 2012 17 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHVORNADO REALTY TRUST

10,000.000 NJBA Local 78.610900 0.00 100.00 15.10 785,993.901.000000

Base 78.610900 0.00 100.00 15.10 785,993.90

COMMON STOCK USD.1931142103 04 Jan 2012 09 Jan 2012 USD/DTC 0.01PERSHING LLCWAL MART STORES INC

50,000.000 NJEQ Local 59.938500 0.00 500.00 57.55 2,996,367.451.000000

Base 59.938500 0.00 500.00 57.55 2,996,367.45

COMMON STOCK931422109 11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLCWALGREEN CO

300,000.000 NJBA Local 33.963500 0.00 15,000.00 195.63 10,173,854.361.000000

Base 33.963500 0.00 15,000.00 195.63 10,173,854.36

COMMON STOCK USD.01934390402 05 Jan 2012 10 Jan 2012 USD/DTC 0.01PERSHING LLCWARNACO GROUP INC/THE

10,000.000 NJEQ Local 52.262000 0.00 100.00 10.04 522,509.961.000000

Base 52.262000 0.00 100.00 10.04 522,509.96
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Sales Report by Report Date
Composite

to February 10, 2012View Date:January 31, 2012January 1, 2012

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

10 Jan 2012 13 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 54.511200 0.00 100.00 10.47 545,001.531.000000

Base 54.511200 0.00 100.00 10.47 545,001.53

11 Jan 2012 17 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 54.075300 0.00 200.00 20.77 1,081,285.231.000000

Base 54.075300 0.00 200.00 20.77 1,081,285.23

12 Jan 2012 18 Jan 2012 USD/DTC 0.01PERSHING LLC

10,000.000 NJEQ Local 53.015799 0.00 100.00 10.18 530,047.811.000000

Base 53.015799 0.00 100.00 10.18 530,047.81

13 Jan 2012 19 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 53.921200 0.00 500.00 51.77 2,695,508.231.000000

Base 53.921200 0.00 500.00 51.77 2,695,508.23

18 Jan 2012 23 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

40,000.000 NJEQ Local 52.909700 0.00 400.00 40.64 2,115,947.351.000000

Base 52.909700 0.00 400.00 40.64 2,115,947.35

18 Jan 2012 23 Jan 2012 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,000.000 NJBA Local 53.389400 0.00 200.00 20.51 1,067,567.491.000000

Base 53.389400 0.00 200.00 20.51 1,067,567.49

19 Jan 2012 24 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 53.279200 0.00 200.00 20.46 1,065,363.541.000000

Base 53.279200 0.00 200.00 20.46 1,065,363.54

19 Jan 2012 24 Jan 2012 USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 53.837900 0.00 200.00 20.68 1,076,537.321.000000

Base 53.837900 0.00 200.00 20.68 1,076,537.32

20 Jan 2012 25 Jan 2012 USD/DTC 0.01BMO CAPITAL MARKETS

40,000.000 NJEQ Local 54.100100 0.00 400.00 41.55 2,163,562.451.000000

Base 54.100100 0.00 400.00 41.55 2,163,562.45
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

23 Jan 2012 26 Jan 2012 USD/DTC 0.01PERSHING LLC

40,000.000 NJEQ Local 54.052800 0.00 400.00 41.52 2,161,670.481.000000

Base 54.052800 0.00 400.00 41.52 2,161,670.48

25 Jan 2012 30 Jan 2012 USD/DTC 0.01PERSHING LLC

30,000.000 NJEQ Local 55.272800 0.00 300.00 31.84 1,657,852.151.000000

Base 55.272800 0.00 300.00 31.84 1,657,852.15

26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLC

50,000.000 NJEQ Local 55.906300 0.00 500.00 53.68 2,794,761.311.000000

Base 55.906300 0.00 500.00 53.68 2,794,761.31

26 Jan 2012 31 Jan 2012 USD/DTC 0.01PERSHING LLC

30,000.000 NJEQ Local 55.361500 0.00 300.00 31.89 1,660,513.111.000000

Base 55.361500 0.00 300.00 31.89 1,660,513.11

27 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

30,000.000 NJEQ Local 55.738400 0.00 300.00 32.11 1,671,819.881.000000

Base 55.738400 0.00 300.00 32.11 1,671,819.88

30 Jan 2012 OPEN USD/DTC 0.01PERSHING LLC

20,000.000 NJEQ Local 55.051300 0.00 200.00 21.14 1,100,804.861.000000

Base 55.051300 0.00 200.00 21.14 1,100,804.86

934390402 Total

4,400.00 459.250.00440,000.000 Local 23,910,752.70

Base 0.00 4,400.00 459.25 23,910,752.70

COMMON STOCK940610108 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.WASHINGTON TRUST BANCORP

322.000 NJBW Local 23.548602 0.00 2.25 0.15 7,580.251.000000

Base 23.548602 0.00 2.25 0.15 7,580.25
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

5,432.000 NJBW Local 23.789500 0.00 38.02 2.49 129,184.051.000000

Base 23.789500 0.00 38.02 2.49 129,184.05

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

4,446.000 NJBW Local 23.509600 0.00 31.12 2.01 104,490.551.000000

Base 23.509600 0.00 31.12 2.01 104,490.55

940610108 Total

71.39 4.650.0010,200.000 Local 241,254.85

Base 0.00 71.39 4.65 241,254.85

COMMON STOCK949746101 11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLCWELLS FARGO + CO

200,000.000 NJBA Local 29.308700 0.00 10,000.00 112.55 5,851,627.451.000000

Base 29.308700 0.00 10,000.00 112.55 5,851,627.45

COMMON STOCK950810101 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.WESBANCO INC

8,648.000 NJBW Local 20.550200 0.00 60.54 3.42 177,654.171.000000

Base 20.550200 0.00 60.54 3.42 177,654.17

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

3,705.000 NJBW Local 20.731301 0.00 25.94 1.48 76,782.051.000000

Base 20.731301 0.00 25.94 1.48 76,782.05

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

1,885.000 NJBW Local 20.695900 0.00 13.20 0.75 38,997.821.000000

Base 20.695900 0.00 13.20 0.75 38,997.82

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

562.000 NJBW Local 20.737800 0.00 3.93 0.23 11,650.481.000000

Base 20.737800 0.00 3.93 0.23 11,650.48
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

950810101 Total

103.61 5.880.0014,800.000 Local 305,084.52

Base 0.00 103.61 5.88 305,084.52

COMMON STOCK USD.01959802109 20 Jan 2012 25 Jan 2012 USD/DTC 0.01PERSHING LLCWESTERN UNION CO

25,000.000 NJBA Local 19.045100 0.00 250.00 9.15 475,868.351.000000

Base 19.045100 0.00 250.00 9.15 475,868.35

COMMON STOCK USD.0196008P104 11 Jan 2012 17 Jan 2012 USD/DTC 0.01ITG INC.WESTFIELD FINANCIAL INC

793.000 NJBW Local 7.653900 0.00 5.55 0.12 6,063.871.000000

Base 7.653900 0.00 5.55 0.12 6,063.87

12 Jan 2012 18 Jan 2012 USD/DTC 0.01ITG INC.

14,657.000 NJBW Local 7.665500 0.00 102.60 2.16 112,248.471.000000

Base 7.665500 0.00 102.60 2.16 112,248.47

13 Jan 2012 19 Jan 2012 USD/DTC 0.01ITG INC.

750.000 NJBW Local 7.561307 0.00 5.25 0.11 5,665.621.000000

Base 7.561307 0.00 5.25 0.11 5,665.62

17 Jan 2012 20 Jan 2012 USD/DTC 0.01ITG INC.

800.000 NJBW Local 7.521300 0.00 5.60 0.12 6,011.321.000000

Base 7.521300 0.00 5.60 0.12 6,011.32

18 Jan 2012 23 Jan 2012 USD/DTC 0.01ITG INC.

3,301.000 NJBW Local 7.466501 0.00 23.11 0.48 24,623.331.000000

Base 7.466501 0.00 23.11 0.48 24,623.33

19 Jan 2012 24 Jan 2012 USD/DTC 0.01ITG INC.

5,231.000 NJBW Local 7.627200 0.00 36.62 0.77 39,860.491.000000

Base 7.627200 0.00 36.62 0.77 39,860.49
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

20 Jan 2012 25 Jan 2012 USD/DTC 0.01ITG INC.

8,750.000 NJBW Local 7.821200 0.00 61.25 1.32 68,372.931.000000

Base 7.821200 0.00 61.25 1.32 68,372.93

23 Jan 2012 26 Jan 2012 USD/DTC 0.01ITG INC.

600.000 NJBW Local 7.900000 0.00 4.20 0.10 4,735.701.000000

Base 7.900000 0.00 4.20 0.10 4,735.70

24 Jan 2012 27 Jan 2012 USD/DTC 0.01ITG INC.

1,418.000 NJBW Local 7.775700 0.00 9.93 0.22 11,015.791.000000

Base 7.775700 0.00 9.93 0.22 11,015.79

96008P104 Total

254.11 5.400.0036,300.000 Local 278,597.52

Base 0.00 254.11 5.40 278,597.52

COMMON STOCK USD.01983919101 11 Jan 2012 17 Jan 2012 USD/DTC 0.05MCGIVNEY,JOHN M. SECURITIES, INC.XILINX INC

15,000.000 NJBA Local 32.836200 0.00 750.00 9.46 491,783.541.000000

Base 32.836200 0.00 750.00 9.46 491,783.54

COMMON STOCK984332106 05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLCYAHOO  INC

1,000,000.000 NJEQ Local 15.591900 0.00 50,000.00 299.37 15,541,600.631.000000

Base 15.591900 0.00 50,000.00 299.37 15,541,600.63

06 Jan 2012 11 Jan 2012 USD/DTC 0.05INSTINET LLC

700,000.000 NJEQ Local 15.577300 0.00 35,000.00 209.36 10,868,900.641.000000

Base 15.577300 0.00 35,000.00 209.36 10,868,900.64

984332106 Total

85,000.00 508.730.001,700,000.000 Local 26,410,501.27

Base 0.00 85,000.00 508.73 26,410,501.27
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK98884U108 05 Jan 2012 10 Jan 2012 USD/DTC 0.05INSTINET LLCZAGG INC

20,000.000 NJEQ Local 7.803100 0.00 1,000.00 3.00 155,059.001.000000

Base 7.803100 0.00 1,000.00 3.00 155,059.00

06 Jan 2012 11 Jan 2012 USD/DTC 0.05INSTINET LLC

20,000.000 NJEQ Local 7.721100 0.00 1,000.00 2.97 153,419.031.000000

Base 7.721100 0.00 1,000.00 2.97 153,419.03

09 Jan 2012 12 Jan 2012 USD/DTC 0.01HARRIS UPHAM & CO INCORPORATED

20,000.000 NJEQ Local 7.592400 0.00 100.00 2.92 151,745.081.000000

Base 7.592400 0.00 100.00 2.92 151,745.08

10 Jan 2012 13 Jan 2012 USD/DTC 0.05INSTINET LLC

20,000.000 NJEQ Local 7.661500 0.00 1,000.00 2.95 152,227.051.000000

Base 7.661500 0.00 1,000.00 2.95 152,227.05

11 Jan 2012 17 Jan 2012 USD/DTC 0.05INSTINET LLC

20,000.000 NJEQ Local 7.490200 0.00 1,000.00 2.88 148,801.121.000000

Base 7.490200 0.00 1,000.00 2.88 148,801.12

98884U108 Total

4,100.00 14.720.00100,000.000 Local 761,251.28

Base 0.00 4,100.00 14.72 761,251.28

US DOLLAR  Total

0.00Local36,634,299.716

0.00Base

18,829.30

18,829.30

804,308.44

804,308.44

1,036,501,354.30

1,036,501,354.30

EQUITY  Total

36,634,299.716
Base 0.00 804,308.44 18,829.30 1,036,501,354.30
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

SALES Total
36,634,299.716

0.00 804,308.44 18,829.30 1,036,501,354.30Base
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Purchase Report by Report Date
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February 10, 2012View Date:to January 31, 2012January 1, 2012

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

US DOLLAR
EQUITY

24,003,361.716 Local

366TRADES:

0.00Base

0CANCELS:

460,843.15
460,843.15 0.00

0.00
741,270,787.68
741,270,787.68

0.00

US DOLLAR  Total
24,003,361.716

366TRADES:
0CANCELS:

Base

Local

0.00 460,843.15

460,843.15

0.00

0.00

741,270,787.68

741,270,787.680.00

24,003,361.716
PURCHASE Total

366TRADES:
0CANCELS:

0.00460,843.15 741,270,787.68Base 0.00
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Currency Summary - Composite

February 10, 2012View Date:to January 31, 2012January 1, 2012

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR
EQUITY

36,634,299.716 Local

742TRADES:

0.00Base

1CANCELS:

804,308.44
804,308.44 18,829.30

18,829.30
1,036,501,354.30
1,036,501,354.30

0.00

US DOLLAR  Total
36,634,299.716

742TRADES:
1CANCELS:

Base

Local

0.00 804,308.44

804,308.44

18,829.30

18,829.30

1,036,501,354.30

1,036,501,354.300.00

36,634,299.716
SALES Total

742TRADES:
1CANCELS:

18,829.30804,308.44 1,036,501,354.30Base 0.00
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Purchase Report by Report Date
Fund Summary - Composite

February 10, 2012View Date:to January 31, 2012January 1, 2012

Net CostTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
24,003,361.716

366TRADES:

0.00Base

0CANCELS:

460,843.15 0.00 741,270,787.68

24,003,361.716

PURCHASE Total

366TRADES:
0CANCELS:

0.00460,843.15 741,270,787.68Base 0.00
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Sales Report by Report Date
Fund Summary - Composite

February 10, 2012View Date:to January 31, 2012January 1, 2012

Net ProceedsTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
36,634,299.716

742TRADES:

0.00Base

1CANCELS:

804,308.44 18,829.30 1,036,501,354.30

36,634,299.716

SALES Total

742TRADES:
1CANCELS:

18,829.30804,308.44 1,036,501,354.30Base 0.00
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